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The Itô–Nisio Theorem connects the weak convergence of finite dimensional distributions of certain processes with the

almost sure pathwise convergence. It implies that various series expansions of a Brownian motion, and of other sample

continuous Gaussian processes, converge uniformly pathwise. In order to obtain the uniform convergence for series

expansions of sample discontinuous processes, we prove an extension of the Itô–Nisio Theorem to Skorohod space of

càdlàg functions in [1]; such an extension was surprisingly lacking in the literature. The main difficulties of dealing with

the Skorohod space in this context are its non-separability under the uniform metric and the discontinuity of addition

under Skorohod’s J1-topology. We illustrate our results providing applications to Volterra stable processes.
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