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THE RATE OF CONVERGENCE IN THE PRECISE LARGE DEVIATION
THEOREM

Aleksandras Baltrunas

Abstract: Let X1, Xo,... bei.i.d. random variables with a common d.f. F. Let
Sp=X1+...+X,,n>1,and M,, = maxy<, X,n > 1. Inthis paper for alarge
class of subexponential distributions we estimate the rate of convergence

An(t) = P(S, > t) — P(M, > 1),

wheren > 1 and t > 0. We close this paper with some examples.
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