Journal of Systems Science and Complexity 2005 18 (2): 224-232 ISSN: 1000-0577 CN: 11-2019/01

w3

THE STRUCTURE AND PRECISE MODERATE DEVIATIONS OF
RANDOM VARIABLES WITH DOMINATEDLY VARYING
TAILS

WANG Yuebao (1), YANG Yang(2)

(1) Department of Mathematics, Soochow University, Suzhou 215006, China;(2)Department of Applied
Mathematics, Nanjing Audit University, Nanjing 210029, China
Wk B B RIE 0 Mg ok A H Y Bz H

3 This paper shows the structure of the random variables with dominatedly varying

tails and that of the associated random variables, and obtains some results on these
r.v.s precise moderate deviations with random centralizing constants, which extend
the boundary $\gammallambda(t)$ of large deviations to

$gamma(\lambda(t)){ \frac{ 1} { s} } $, where $\gamma>0,~ 1
expectation of the random index $N(t),~t>0$.
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Abstract This paper shows the structure of the random variables with dominatedly varying tails and that of the associated
random variables, and obtains some results on these r.v.s' precise moderate deviations with random centralizing constants,
which extend the boundary $\gammallambda(t)$ of large deviations to $\gamma(\lambda(t)){ \frac{ 1} {s}} $, where
$\gamma>0,~ 10$.
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