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Asymptotic Expansion of the Distribution and Moment of Extreme from Exponential Distribution

HUANG Jianwen, LIU Yanmin, LUO Guowang, REN Zerong
(School of Mathematics and Computational Science, Zunyi Normal College, Zunyi Guizhou 563002, China)
Abstract: In this paper, the asymptotic behaviors of the distribution and moment of normalized maxima for exponential distribution
are studied. Under the optimal norming constants, the asymptotic expansions of the distribution and moment of normalized maxima
for exponential distribution are derived. These expansions can be used to deduce the convergence rate of the distribution and moment
of normalized maxima to the distribution and moment of the corresponding extreme value.
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