ANNALES
UNIVERSITATIS MARIAE CURIE - SKLODOWSKA
LUBLIN-POLONIA

VOL. LI.1 SECTIO A 1997

List of publications

(1] Szynal, D., A note on qualitative conditions for the strong law of large numbers,
Annal. Univ. Mariae Curie-Sklodowska Sect. A 18 (1964), 5-7.
(2] Szynal, D., Sur la loi forte des grands nombres pour les variables aléatoires indé-
pendentes G espérances mathématiques finies, C.R. Acad. Sci. Paris 260 (1965),
6275-6276.
[3] Szynal, D., Certaines inégalités pour les sommes de variables aléatories et leur
application dans [’étue de la convergence de séries et de suites aléatoires, Annal.
Univ. Mariae Curie-Sklodowska Sect. A 19 (1965), 87-125.

(4] Szynal, D., Eztension des théorémes de A. Kolmogoroff et H. Brunk concernant la
loi forte des grands nombres, C.R. Acad. Sci. Paris Sér. A-B 262 (1966), 505-507.
(5] Szynal, D., Certaines inégalités utiles dans ’étude de la convergence essentielle des
series aléatoires, C.R..Acad. Sci. Paris Sér. A-B 263 (1966), 734-737.

[6] Szynal, D., Certaines inégalités concernant les sommes et la convergence presque
sure des séries aléatoires, C.R. Acad. Sci. Paris Sér. A-B 283 (1966), 923-926.
(7] Szynal, D., Inégalités et conditions suffisantes de la convergence presque stre de
certaines séries aléatoires, C.R. Acad. Sci. Paris Sér. A-B 264 (1967), 636-638.

[8] Szynal, D., Certaines in€égalités du type de P. Lévy et leurs applications, C.R. Acad.
Sci. Paris Sér. A-B 264 (1967), 955-958.

[9] Szynal, D., La convergence en probabilité et la convergence presque siire de certaines
suites de variables aléatoires dépendantes,

(10]

Szynal, D., Sur une eztension du théoréme de Marcinkiewicz-Zygmund, Bull. Acad.
Polon. Sci. Sér. Math. Astronom. Phys. 18 (1968), no.11, 895-898.
[11] Szynal, D., La convergence en probabilité et la convergence presque siire de certaines
suites de variables aléatoires dépendantes, Collog. Math. 21 (1970), no. 2, 321-

338.
(12]

Szynal, D., J. Szynal, A propos de l’inversion des matrices géneéralisées de Jacobs,
Apl. Mat. 17 (1972), 28-32.

[13] Szynal, D., J. Szynal, Note sur le rang d’une matrice, Apl. Mat. 17 (1972), 33-38.



List of publications

(14]

(18]

(16]

[17]
[18]
[19]
[20]
[21]

(22]

[23]
[24]
[25]
[26]

(27]

(28]
(29]
(30]

(31]

(32]

Szynal, D., On almost complete convergence for the sum of a random number of
independent random variables, Bull. Acad. Polon. Sci. Sér. Math. Astronom.
Phys. 20 (1972), no. 7, 571-574.

Szynal, D., Sur une loi faible des grands nombres de variables aléatoires enchainées,
Rev. Roumaine Math. Pures Appl. 17 (1972), no. 7, 1091-1095.

Szynal, D., Z. Rychlik, On the limit behaviour of the sums of a random number
of independent random variables, Bull. Acad. Polon. Sci. Sér. Math. Astronom.
Phys. 20 (1972), no. 5, 401-406.

Szynal, D., An eztension of the Hdjek-Rényi inequality for one mazimum of partial
sums, Ann. Statist. 1 (1973), no. 4, 740-744.

Szynal, D., On the limit behaviour of a sequence of quantiles of a sample with a
random number of items, Appl. Math. 13 (1973), no. 3, 321-327.

Szynal, D., Z. Rychlik, On the limit behaviour of sums of a random number of
independent random variables, Colloq. Math.28 (1973), no. 1, 147-159.

Szynal, D, W. Zieba, On infinitely divisible generalized distributions in Rj, Ann.
Univ. Mariae Curie-Sklodowska Sect. A 27 (1973), 121-129.

Szynal, D., On the random-sums central limit theorem without moment conditions,
Bull. Polish. Acad. Sci. Math. 22 (1974), no. 3, 313-317.

Szynal, D., Z. Rychlik, On the convergence rates in the central limit theorem for the
sums of a random number of independent identically distributed random variables,
Bull. Polish. Acad. Sci. Math. 22 (1974), no. 7, 683-690.

Szynal, D., W. Zieba, On some type of convergence in law, Bull. Polish. Acad. Sci.
Math. 22 (1974), no. 11, 1143-1149.

Szynal, D., L. Sobich, Some properties of inflated binomial distribution, Canad.
Math. Bull. 17 (1974), no. 4,611-613.

Szynal, D., Sur une loi forte des grands nombres de variables aléatoires enchainées,
Ann. Univ. Mariae Curie Sklodowska Sect. A 28 (1974), 115-120.

Szynal, D., S. Janicki, Some remarks on extension of a finite set of stochastic
automata Bull. Polish. Acad. Sci. Math. 23 (1975), no. 2, 183-187.

Szynal, D., Z. Rychlik, Convergence rates in the central limst theorem for sums of a
random number of independent random variables, Teor. Veroyatnost. i Primenen.
20 (1975), no. 2, 359-370.

Szynal, D., Z. Rychlik, A functional random-sum central limst theorem Bull. Polish.
Acad. Sci. Math. 23 (1975), no. 9, 1013-1018.

Szynal, D., S. Janicki, Some remarks on the extension of a finite set of stochastic
automata, Appl. Math. 14 (1975), no. 4, 594-564.

Szynal, D., W. Freudenberg, Limit laws for a random number of record values,
Bull. Polish. Acad. Sci. Math. 24 (1976), no. 3, 193-199.

Szynal, D., On limit distribution theorems for sums of a random variables appearing
in the study of rarefaction of a recurrent process, Appl. Math. 15 ( 1976), no. 3,
277-288.

Szynal, D., S. Janicki, On extension of stochastic k-automata, Ann. Soc. Math.
Pol., Ser. IV, Fundamenta Informaticae I (1977), 231-241.



List of publications xi

(33]

[35]
[36]
[37)

[38)

[39]
[40]

(41]

[42]

[43]
[44]

[45]

[16]

(47]

(48]

[49]

(50]

Szynal, D., Z. Rychlik, Inflated truncated negative binomial acceptance sampling
plan, Apl. Mat. 22 (1977), 229-246.

4 Szynal, D., A. Zapala, Convergence rates for weighted sums of random variables
with random indices, Colloq. Math., Fasc. 1 38 (1977), 111-127.

Szynal, D., W. Freudenberg, On domains of attraction of record value distributions,
Colloq. Math., Fasc. 1 38 (1977), 129-139.

Szynal, D., M. Polak, An approzimation of Poisson processes defined on an abstract
space, Bull. Polish. Acad. Sci. Math. 25 (1977), no. 10, 1037-1043.

Szynal, D., M. Franke, On a probabilistic generalization of Banach’s fized point
theorem, Ann. Univ. Mariae Curie-Sklodowska Sect. A 31 ( 1977), 49-53.

Szynal, D., K. Morris, On the limiting behaviour of some functions of the average
of independent random variables, Ann. Univ. Mariae Curie-Sklodowska Sect. A
31 ( 1977), 85-95.

Szynal, D., Z. Rychlik, On the rate of convergence in the central limit theorem
Probab. Theory Banach Center Publications, 5 ( 1979), 221-229.

Szynal, D., Z. Rychlik, On the rate of approzimation in the random-sum central
lsimit theorem, Theor. Veroyatnost. i Primenen. 24 ( 1979), no. 3, 614-620.
Szynal, D., H. Hebda-Grabowska, An almost sure invariance principle for the par-
tial sums of infima of independent random variables, Ann. Probab. 7 ( 1979), no.
6, 1036-1045.

Szynal, D., H. Hebda-Grabowska, On the rate of convergence in law for the partial
sums of infima of random variables, Bull. Polish. Acad. Sci. Math. 27 (1979),
503-509.

Szynal, D., B. Tracz, A note on the rate of approrimation in a mean ergodic theo-
rem, Acta. Univ. Lodz. Folia Math. 34 ( 1980), 3-9.

Szynal, D., K. Kubacki, Bernstein’s inequality for a class of asymptotic martingales,
Bull. Polish. Acad. Sci. Math. 28 (1980), no. 1-2, 77-80.

Szynal, D., M. Franke, Fized point theorems for continuous mappings on complete,
normed in probability spaces, Ann. Univ. Mariae Curie-Sklodowska Sect. A 34 (
1980), 27-46.

Szynal, D., Z. Grudzieni, On distributions and moments of order statistics for ran-
dom sample size, Ann. Univ. Mariae Curie-Sklodowska Sect. A 34 ( 1980), 51-63.
Szynal, D., K. Morris, Convergence in distribution of multiply-indezed arrays, with
applications in MANOVA, Ann. Univ. Mariae Curie-Sklodowska Sect. A 34 (
1980), 83-95.

Szynal, D., A remark on the strong law of large numbers for random indezed sums,
Lecture Notes in Statistics (The First Panonian Symposium on Mathematical Statis-
tics, New York) 8 ( 1981), 266-276.

Szynal, D., K. Morris, On a functional central limit theorem of a function of the
average of independent random variables, Ann. Univ. Mariae Curie-Sklodowska
Sect. A 35 (1981), 101-106.

Szynal, D., K. Morris, Some asymptotic results for binomial models, Ann. Univ.
Mariae Curie-Sklodowska Sect. A 35 (1981), 107-116.



xii

List of publications

(51]

(52]
(53]

[54]

(58]
(56]

(57

(58]
(59]

[ 60]

(61]

[62]
[63]
[64]
[65]
[66]

(67]

(68]

Szynal, D., K. Morris, On the convergence rate in the central limit theorem of some
functions of the average of independent random variables, Probab. Math. Statist.
3 (1 1982), no. 1, 85-95.

Szynal, D., Z. Grudziei, On order statistics for random sample size having com-
pound binomial and Poisson distributions, Appl. Math. 17 ( 1982), no. 2, 259-270.
Szynal, D., A. Kuczmaszewska, On Chung-Teicher type conditions for the strong
law of large numbers, Liet. Mat. Rink. 22 ( 1982), no. 2, 88-96.

Szynal, D., R. Duncan, Pointwise convergence theorems for some classes of oper-
ators on LP(1t), 1 < p < 00, Probability and statistical decision theory, Vol. A
(Bad Tatzmannsdorf) (1983), 77-95.

Szynal, D., K. Kubacki, Weak convergence of martingales with random indices to
infinitely divisible laws, Acta Math. Hung. 42 ( 1983), no. 1-2, 143-151.

Szynal, D., A. Woliiiska, On classes of couples of characteristic functions satisfying
the condition of Dugué, Comment. Math. Prace Mat. 23 (1983), 325-328.

Szynal, D., A. Kuczmaszewska, Note on Chung-Teicher type conditions for the
strong law of large numbers in a Hilbert space, Prob. theory on vector spaces III
(Lublin, 1983), 299-305.

Szynal, D., R. Duncan, A note on the weak and Hsu-Robbins law of large numbers,
Bull. Polish. Acad. Sci. Math. 32 (1984), no. 11-12, 729-735.

Szynal, D., R. Duncan, On some conditions for the almost everywhere convergence
of a class of integrable functions, Colloq. Math. 48 ( 1984), no. 2, 251-260.
Szynal, D., Z. Grudzien, On the ezpected values of k-th record values and associated
characterizations of distributions, Probability and statistical decision theory, vol.
A (Bad Tatzmannsdorf) (1985), 119-127.

Szynal, D., K. Kubacki, Weak convergence of randomly indezed sequences of ran-
dom variables, Bull. Polish. Acad. Sci. Math. 33 (1985), no. 3-4, ( 1985),
201-210.

Szynal, D., D. Partyka, On some properties of the essential convergence in law and
their applications, Bull. Polish. Acad. Sci. Math. 33 (1985), no. 3-4, 211-217.
Szynal, D., A. Szubarga, Random limit theorems for random walks conditioned to
stay positive, Probab. Math. Statist. 5 (1985), no. 1, 83-89.

Szynal, D., K. Kubacki, On the limit behaviour of random sums of independent
random variables, Probab. Math. Statist. 5 (1985), no. 2, 235-249.

Szynal, D., A. Szubarga, Functional random central limit theorems for random
walks conditioned to stay positive, Probab. Math. Statist. 8 (1985), no. 1, 29-41.
Szynal, D., A. Szubarga, Random walks with random indices and negative drift
conditioned Lo stay positive, Probab. Math. Statist. 8 (1985), no. 2, 217-223.
Szynal, D., S. Wedrychowicz, On eristence and asymptotic behaviour of solutions
of a nonlinear stochastic integral equation, Ann. Mat. Pura Appl. (4) 142 (1985),
105-119.

Szynal, D., A. Kuczmaszewska, On some conditions for the strong law of large
numbers, Pub. Math. Debrecen 32 ( 1985), 223-232.



List of publications xiii

(69]

(70]

(71]

2]

(73]
(74]

(7]

(76]
(77]
(78]
(79]
(80]

(81]

(82]

(83]

(84]

(85)

(86]

Szynal, D., A. Kowalski, Filtr Kalmana w przypadku istnienia korelacji midzy
szumami urzg dzenia pomiarowego i obiektu, Mat. Stos. 26 (1985), 93-117.
Szynal, D., On the rate of convergence in the central limit theorem for functions
of the average of independent random variables, Probab. Math. Statist. 7 (1986),
11'5=1§23¢

Szynal, D., K. Kubacki, On a random version of the Anscombe condition and its
applications, Probab. Math. Statist. 7 (1986), 125-147.

Szynal, D., A. Kowalski, Filtering in discrete-time systems with state and observa-
tion noises correlated on a finite time interval, IEEE Transactions on Automatic
Control AC-31 ( 1986), no. 4, 381-384.

Szynal, D., W. Zieba, On some properties of the stable sequences of random ele-
ments, Pub. Math. Debrecen 33 (1986), 271-282.

Szynal, D., W. Zieba, On some characterization of almost sure convergence, Bull.
Polish. Acad. Sci. Math. 34 (1986), no. 9-10, 635-642.

Szynal, D., B. Bartmaiiska, On nonuniform estimates of the rate of convergence
in the central limit theorem for functions of the average of independnet random
variables, Math. Stat. Prob. Theory, Dordrecht-Boston (1987), 23-31.

Szynal, D., A. Szubarga, Conditioned random walks with random indices, Probab.
Math. Statist. 8 (1987), 53-61.

Szynal, D., A. Szubarga, Conditioned limit theorems for functions of the average
of 1.i.d. random variables, Probab. Math. Statist. 8 (1987), 63-69.

Szynal, D., K. Kubacki, On a random central limit theorem of Robbins type, Bull.
Polish. Acad. Sci. Math. 35 (1987), no. 3-4, 223-231.

Szynal, D., K. Kubacki, On the rate convergence in a random version of the central
limit theorem, Bull. Polish. Acad. Sci. Math. 35 (1987), no. 9-10, 607-616.
Szynal, D., M. Startek, On properties of the Lévy, Prokhorov and Sibley type met-
rics, Ann. Univ. Mariae Curie-Sklodowska Sect. A 41 ( 1987), 143-151.

Szynal, D., R. Cioczek, On the convergence rate in terms of the Trotter operator
in the central limit theorem without moment conditions, Bull. Polish. Acad. Sci.
Math. 35 (1987), no. 9-10, 617-627.

Szynal, D., S. Wedrychowicz, On ezistence and an asymptotic behaviour of random
solutions of a class of stochastic functional-integral equations, Colloquium Mathe-
maticum 51 (1987), 349-364.

Szynal, D., K. Kubacki, The convergence of moments in a random limit theorem
of H. Robbins type, Theor. Veroyatnost. i Primenen. 33 ( 1988), no. 1, 83-93.
Szynal, D., S. Wedrychowicz, On solutions of a stochastic integral equation of the
Volterra type with applications for chemotherapy, J. Appl. Probab. 25 (1988),
257-267.

Szynal, D., A. Kowalski, On linear predictors for non-stationary ARMA models,
Scand. J. Statist. 15 (1988), 111-116.

Szynal, D., A. Kowalski, On state estimation and control in discrete-time systems
of linear type, Automatica 24 ( 1988), no. 6, 841-843.



xiv List of publications

[87) Szynal, D., A. Kowalski, On general ARMA models and Regularity Conditions,
Lecture Notes in Control Information Sciences (1988), 112-124.

[88] Szynal, D., K. Kubacki, On the rate of convergence in a random central limit
theorem, Probab. Math. Statist. 9 (1988), no. 2, 95-103.

[89] Szynal, D., A. Kuczmaszewska, On the law of large numbers of the Hsu-Robbins
type, Probab. Math. Statist. 9 ( 1988), no. 2, 85-93.

[90] Szynal, D., B. Bartmaiiska, On Lévy’s and Dudley’s type estimates of the rate

[01]
[92]
[93]
[94]

(98]

(96]
(97]
(98]

(99]

[100]

[101)
[102]

[103)

[104]

convergence in the central limit theorem for functions of the average of independent
random variables, Probab. Math. Statist. 9 ( 1988), no. 2, 67-75.

Szynal, D., A. Kuczmaszewska, On the Hsu-Robbins law of large numbers for sub-
sequences, Bull. Polish. Acad. Sci. Math. 36 (1988), 69-79.

Szynal, D., M. Startek, A note on Sibley type metrics, Ann. Univ. Mariae Curie-
Sklodowska Sect. A 42 ( 1988), 145-149.

Szynal, D., A. Kowalski, A simple characterization of optimal predictors for ]
ARM A processes, System Control Lett. 12 (1989), 273-279.

Szynal, D., M. Startek, On a metric defined on the space of probability measures,
Riv. Mat. Univ. Parma 15, no. 4 ( 1989), 219-226.

Szynal, D., S. Wedrychowicz, On solutions of a Stochastic Integral Fquation of the
Voltera-Fredholm Type, Ann. Univ. Mariae Curie-Sklodowska Sect. A 43 ( 1989),
107-122.

Szynal, D.; A. Kowalski, On prediction in time-dependent L'-ARMA models, COS-
MEX, Szklarska Poreba’89, 1990, 275-286.

Szynal, D., A. Kowalski, An optimal prediction in general ARMA models, J. Mult.
Annal. 34 ( 1990), no. 1, 14-36.

Szynal, D., A. Kowalski, On a characterization of optimal predictors for nonsta-
tionary ARMA processes, Stoch. Proc. Appl. 37 (1991), 71-80.

Szynal, D., A. Kuczmaszewska, On complete convergence for partial sums of in-
dependent identically distributed random variables, Probab. Math. Statist. 11 (
1991), no. 2, 223-235.

Szynal, D., J. Banas, S. Wedrychowicz, On existence, asymptotic behaviour and
stability of solutions of stochastic integral equations, Stoch. Anal. and Appl. 9
(1991), no. 4, 363-385.

Szynal, D., A. Kuczmaszewska, On the strong law of large numbers in Banach Space
of type p, Ann. Univ. Mariae Curie-Sklodowska Sect. A 45 ( 1991), 71-81.
Szynal, D., A. Krajka, Nonparametric functional characteristics of dependence,
C.R. Acad. Sci. Paris Sér. I 315 (1992), 1107-1112.

Szynal, D., A. Kuczmaszewska, On the complete convergence for randomly indezed
partial sums and the limit behaviour of a sequence of quantiles, Journal of Statistical
Planning and Inference 30 ( 1992), 371-383.

Szynal, D., B. Bartmanska, On Berry-Fsseen theorem for some functions of U-
statistics, Journal of Statistical Planning and Inference 30 ( 1992), 385-393.



List of publications XV

[105)

(106)

[107)

(108]
[109]
[110]
[111]
[112]

[113)

[114]
[115)

(116]

[117]

(18]

[119]
(120]
[121)

[122)

Szynal, D., A. Kowalski, Wklad Poissona w rozwdj rachunku prawdopodobieristwa,
Probabilistyka i mechanika w szkicach historycznych, Materialy konferencyjne V
Ogdlnopolskiej Szkoly Historii Matematyki, Szczecin 1992, 33-54.

Szynal, D., Historia praw wielkich liczb do 1939 roku, Probabilistyka i mechanika
w szkicach historycznych, Materialy konferencyjne V Ogdlnopolskiej Szkoly Historii
Matematyki, Szczecin 1992, 121-177.

Szynal, D., Centralne twierdzenie graniczne od Abrahama de Moivre'a do Williama
Fellera, Probabilistyka i mechanika w szkicach historycznych, Materialy konferen-
cyjne V Ogdlnopolskiej Szkoly Historii Matematyki, Szczecin 1992, 178-208.
Szynal, D., On complete convergence for some classes of dependent random vari-
ables, Ann. Univ. Mariae Curie-Sklodowska Sect. A 47 ( 1993), 145-150.

Szynal, D., J. L. Teugels, A stop-loss ezperience rating scheme for fleets of cars,
Part 11, Insurance Mathematics & Economics, 13 ( 1993), 255-262.

Szynal, D., On the strong law of large numbers for some classes of dependent
random variables, Zeszyty Nauk. Politech. Lédz. Mat. (25) 687 (1993), 25-38.
Szynal, D., S. Wedrychowicz, On solutions of some nonlinear stochastic integral
equations, Yokohama Math. J. 41 ( 1993), 31-37.

Szynal, D., A. Kuczmaszewska, On complete convergence in a Banach space, In-
tenrat. J. Math. Math. Sci. 17 ( 1994), no. 1, 1-14.

Szynal, D., A. Krajka, On Q-covariance and its applications, Proceedings of the
I[nternational Conference on Linear Statistical Inference LINSTAT'93, Kluwer Aca-
demic Publishers 1994, 293-300.

Szynal, D., A. Krajka, On monotone dependence functions of the quantile type,
Appl. Math. 23 ( 1995), no. 1, 51-72.

Szynal, D., Z. Grudzien, Characterizations of distributions by moments of order
statistics when the sample size is random, Appl. Math. 23 ( 1995), no. 3, 305-318.
Szynal, D., Z. Grudziefi, On two characterizations of distributions via moments
of the k—the record values, Discuss. Math., Algebra and Stochastic Methods 15 (
1995), 233-239.

Szynal, D., J. L. Teugels, On moments of a class of counting distributions, Ann.
Univ. Mariae Curie-Sklodowska Sect. A 49 (1995), 199-211.

Szynal D., M. Murat, On modified factorial series distributions and families of
inflated distributions, Discuss. Math., Algebra and Stochastic Methods 15 (1995),
213-231.

Szynal, D., A. Krajka, On measuring of dependence of uncorrelated random vari-
ables, J. Math. Sci. 76 ( 1995), no. 2, 2269-2274.

Szynal, D., R. Dziubiiiska, On functional measures of skewness, Appl. Math. 23 (
1996), no. 4, 395-403.

Szynal, D., Z. Grudzien, Characterization of continuous distributions in terms of
moments of ertremal statistics, J. Math. Sci. 81 ( 1996), no. 5, 2912-2936.
Szynal, D., M. Startek, On convergence of a sequence of defective random elements,
Ann. Univ. Mariae Curie-Sklodowska Sect. A 50 ( 1996), 219-239.



Xvi List of publications

[123] Szynal, D., M. Murat, Moments of certain inflated probability distributions, Ann.
Univ. Mariae Curie-Sklodowska Sect. A 50 ( 1996), 125-145.

[122] Szynal, D., Z. Grudziei, Characterizations of continuous distributions via moments
of the k-th record values with random indices, J. Appl. Statist. Sci. 5 (1997), (to
appear).

[123] Szynal, D., Z. Grudzieri, Characterizations of uniform and ezponential distributions
via moments of the k-th record values randomly indezed, Applicationes Mathemat-
icae (to apper).

[124] Szynal, D., Z. Grudzie n, Characterizations of distributions in terms of record values
with random indez, Discuss. Math. (to appear).



