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Let (Xpj) be a double sequence of random variables with finite variances. Let (Zp)
be a sequence of positive integral-valued random variables such that for each n, Zp, Xn1,
X2,... are independent. In this study, we give a necessary and sufficient condition for the
existence of a double sequence (Anj) of real numbers such that the distribution functions of

Xn] + Xn2 o R anﬂ - Anzn

to converge weakly to a limit distribution function. As a special case, we establish a necessary
and sufficient condition for convergence to the standard normal distribution.

~

- v
MAIMN ndmsngng awileyaiidn........ [@% . /

a N § = /
adnn...... plnAEnd agilereervsdnifinm -§}\r~;‘9;/~;/—j

Un1sdnun....2535 assiaTee11saNSnuIN




Vi

ACKNOWLEDGEMENT

I am greatly to Asso. Prof. Virool Boonyasombat, my thesis
supervisor, for his some thoughtful and helpful advice in preparing and writing

my thesis. Also, I would like to thank all of the lecturers for their previous

valuable lectures while studying.
This work contains a number of improvement which are suggested

by Asso. Prof. Subha Sutchritponga, Dr. Yati Krisnangkura, Prof. Sompong
Dhompongsa and Asso. Prof. Chai-Hok Eab. It is pleasure to express my sincere

thanks to them for their generous assistance.

In particular, I would like to express my deep gratitude to my parents

and my brothers for their encouragement throughout my graduate study.



vii
Some Frequenctly Uesd

Symbols and Abbreviations.

Page numbers refer to the first occurrence of these symbols or

abbreviations.
a.c. [“]s 4 6nj, 25
8.8, 4 '('pzn, 26
—F, 4 (@), 27
—3; 4 B), 27
a.ep], 35 . 36
ML SR L, 39
m, 9 () , 45
%@
L, 9 KZ -
n
fitx), 11 Fnj, 58
(a), 13 |  Gpj, S8
(B)a 13 ﬁnj, 58
K., 14 G2, 58
iy nj
o, , 19 G, 63
n n
2
Fn., 19 TP ) 63
/ 1@
Onj, 19 K. 5 ‘65
n
"‘lnj, 25 q), 68
2
25

nj»



page
ABSTRACT IN THAI ................................................................................. iv
ABSTRACT IN ENGLISH ..o\ /.55 oorvonsaresossnsnnressomssnssnsssnsissssssi v
ACKNOWLEDGEMENTSRIE. .. - Sott. s e scv v svveeesncsssnssansssanssnssessonssnn Vi
SOME FREQUENCTLY USED SYMBOLS
AND ABBREVIATIONS. £/ R 00 5ia e sresversncessoesesseessesssssaresssnnes vii
INTRODUCTION ...cocuesdleot ol 2 XL NN v e sionsn smssnssnssnssnins I, 1
CHAPTER
I. PRELIMINARIES ..... et . cecveeetensrenseisioionenmeensssssssssessosensas 3
I RANDOM SUMS OF RANDOM VARIABLES AND THEIR
ACCOMPANYING DISTRIBUTION FUNCTIONS................... 15
I A GENERALIZATION OF KOLMOGOROV THEOREM......... 36
IV THEOREMS ON CONVERGENCE TO THE STANDARD
NORMAL DISTRIBUTION FUNCTION..........cceecvveeeeen. 60
REVERERCES i i o i s e e 76
VR B i st i ol bR R D e b s 78



	Cover (Thai)
	Cover (English)
	Accepted
	Abstract (Thai)
	Abstract (English)
	Acknowledgements
	Contents

