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Introduction

Let {X,, k=1, 2, ---} be a sequence of independent random variables
with EX,=0, EX}=0i< (0,=0) and with distribution function F,(x),
and suppose that each of X, has a bounded density function »,(x).
Furthermore, we suppose that some of o} are not zero, in particular, we
assume 02>0 without loss of generality. Write &&=>%_, 0%, Z,=8.">.%-, X},
£i(8) = Bet=x, F.(t)=Eett?n, R,,(z)zsl  wdF,w) and Q)= Hl WP, ).

US>8 ulssz

Moreover, let 7,(x) be the density function of Z, and ¢(x) be the standard

normal density function.
Let us denote two classes of functions g(z) defined for all z as

follows:

G={9(z)|g(z) is even on (— oo, ) and positive on (0, =), and
further z/g(z) is non-decreasing on (0, o)}

and

G,={9(2)|g(z) € G, and in addition, 2%/g(z) is non-decreasing
on (0, ) for some a with 0<a<1}.

For g(z) e G, write
M@ =sup DR, m@)=sup L2Q,@),

01(9) =N, (9) + (9)

and

T ;_:Z;cl=1 0:(9) .
" sig(s.)
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