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Abstrakt: Tato prace se zabywvd charakierizaci normalniho a stabilniho
rozdéleni. Vime, Ze rozdéleni souctu nezavislych normdlnich ndahodnych velicin je
normalni, a pravé studinm jistého opaku tohoto tvrzeni je hlavanim cilem této prdace.
Podstatna  éast  nasledného  textu  je  veénovana  studiu viastnosti  intenzivné
monoténnich operdtori a silné E-pozitivaich rodin funkci, pomoci nichZ jsou
dokazdany zajimavé skuteénosti, jako je nasledujici: Muzeme-li pFedpokladat shodu
rozdéleni jedné ndahodné velicing a linedrni formy = nezavislyeh nahodnych velicin,
pak za pridani dalsich predpokladic dokazeme jiz presné urcit jejich rozdéleni.
Posledni kapitola je vénovana Bernsteinové veté a jefimu ditkazu zaloZeném pravé na
vétdch o charakterizaci normdalniho rozdéleni,
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Abstract: This work deals with some characterizations of normal and stable
laws. We already know that distribution of a sum of independent normal random
variables is normal. The main aim of this work is to study the certain reverse of this
Jact. Essential part of this text is devoted to studving properties of intensively
monotone operators and strongly E-positive families of functionsw hich lead ust o
proving some interesting facts as following. Consider the conformity of distribution
of one random variable and of a linear form made of independent random variables.
Then after adding certain conditions we can already identify their distribution. The
last chapier is devoted to the Bernstein theorem and its proof based just on the

characterization of normal {aw.
Keywords: intensively monotone operator, strongly E-positive family, linear

SJorm,no rmal and stable distributions



