by

and

Abstract n

ρ approaches n

ρ n n n )^2 n to p^{th} )n^1 n → n for ρ n ρ_n n t_n n )^2 t_n as n t_n

t ρ . .. rgo ..

t_n

ρ

n ) t_n → c or ρ_n n n ≥ W_n ≡ {W_n (k k ≥ W_n = W_n (k+ = [W_n (k)_n V_k − U_k]^+ x]^+ = x U ≡ {U_k:k ≥ V ≡ {V_k:k ≥

EV_k = EU_k = σ_v^2 ≡ Var V_k and σ_u^2 ≡ Var U_k σ_v^2 > σ_u^2 >

A_n =

k=1Σ^{n U}k^{and C}n^=_{k=0}Σ^{n − 1 V}k^.

Then W_n (k) = S_n (k) −_{0≤ j≤k}min S_n ( j where S_n (k)_n C_k − A_k . (6) Let B ≡ {B(t t ≥ R ≡ {R(t t ≥

R(t) = t + B(t) −_{0≤s≤t} s + B(s t ≥ 0 . (7)

Let M_n (k) =_{0≤ j≤k}maxW_n ( j k ≥

and M(t) =_{0≤s≤t}maxR(s t ≥ 0 . (9)

M_n (k k n

E εV_k)

denote

Ifρ_n ↑ 1 with_n ) n → 0 ≤ c then

n^{− 1/2} M_n (nt) c σ_u^2_v^2 M σ u^2 v^2 c^2 t as n .

n^{− 1/2} W_n (nt) c σ_u^2_v^2 R σ u^2 v^2 c^2 t as n iterated t Z

P(Z ≤ x) = − e^{− x} x . (12)

Corollary.

σ u^2 v^2 n ) M_n (nt)− log

σ u^2 v^2

2c^2 t Z

ρ_n ↑ 1 with_n ) t_{n k}^p for

p > 2 and_nlim_n )t_n^1

σ_u^2_v^2 n )M_n (t_n ) _______________ − log

σ u^2 v^2 n )^2 t_n Z as n . (13)

n t_n → 0

M_n (k not k n n )^2 t_n Corollary.

t_n ) n )M_n (t_n ) _______________ log σ u^2 v^2 2 as n .

t_n t

.. rgo ..

S_n (k)_n )k + ρ_n^2 σ_v^2_u^2 B(k) + o(k^1 n O k

M_n (t_n ) =_{0≤k≤tn} −_n )k + ρ_n^2 σ_v^2_u^2 B(k) −_{0≤ j≤k} −_n ) j + ρ_n^2 σ_v^2_u^2 B( j + o(t_n^1 . (15) .. rgo ..

M_n (t_n ) = Y_n (t_n ) + o(t_n^1 where

Y_n (t_n ) =_{0≤t≤tn} −_n )t + ρ_n^2 σ_v^2_u^2 B(t)

−_{0≤s≤t} −_n )s + ρ_n^2 σ_v^2_u^2 B(s + o(t_n^1 . (17)

Let =^d

n )M_n (t_n ) =_n )Y_n (t_n ) + o but

Y_n (t_n ) =^d_{0≤u≤tn n )2} − u + σ_u^2_n^2 σ_v^2 B(u)

−_{0≤s≤u} − s + σ_u^2_n^2 σ_v^2 B(s

=^d (σ_u^2_n^2 σ_v^2 )_{0≤u≤tn n )2} − σ_u^2_n^2 σ_v^2 u + B σ u^2 n^2 σ v^2 u

−_{0≤s≤u} −

σ_u^2_n^2 σ_v^2 s + B σ u^2 n^2 σ v^2 s

= (σ_A^2_n^2 σ_v^2 )M σ u^2 n^2 σ v^2 t_{n n} )^2 (19)

for M

2M σ u^2 n^2 σ v^2 t_{n n} )^2 − log

σ u^2 n^2 σ v^2

2t_{n n} )^2 Z as n (20)

for Z ρ_n → 1.

References

distributions,’’

Sci.,

.. rgo .. Academic

17,

(1972).

Prob.

(1975).

Appl. Math.

5,