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Tom tit

Phéan ph01 khi binh phuong v6i do tu do n c6 vai tro quan trong trong ly thuyet Xac

suét, théng ké va nhiéu linh vyuc ing dung khac nhau nhu mét phan phdi xéc suat dic
biét. Bai bdo nay ndi toi su lién quan gilra tong ngau nhién hinh hoc va phan phdi
dang khi binh phuong ma d¢ tu do 1a mot bién ngiu nhién hinh hoc. Mot s6 dic trung
va biéu dién tuong minh dbi voi ham mat do cua blen ngau nhién dang khi binh
phuong duoc xét t6i. Ngoai ra, cac dinh ly gidi han yéu ddi voi diy cac bién ngau
nhién dang khi binh phuong véi d6 tu do hinh hoc dugce nghién ciru qua cac dang
diéu tiém cén clia cac tong ngau nhién hinh hoc chuan hoa.
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Abstract

The chi-square distribution with n degrees of freedom has an important role in in
probability, statistics and various applied fields as a special probability distribution.
This paper concerns the relations between geometric random sums and chi-square
type distributions whose degrees of freedom are geometric random variables. Some
characterizations and an explicit expression for the probability density function of
chi-square type random variables with geometric degrees of freedom are shown.
Moreover, several weak limit theorems for the sequences of chi-square type random
variables with geometric random degrees of freedom are established via asymptotic
behaviors of normalized geometric random sums.
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