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THE LARGE DEVIATION OF MLE IN MULTIPARAMETER CASE

CHEN JA-HUA

Institute of Systems Science,Academia Sinica

Abstract In this paper the exponentia rates of decrease and bounds on tail probabilities forconsistent estimatorsin

multiparameter case are studied using the large deviation me-thod. The asymptotic expansions of Bahadur bounds and the
upper bounds of expone-tid rates in the case of maximum likelihood estimator are obtained.Based on thoseresults we obtain

aresult parallel to the result of J.C.Fu,which deals with the one-parameter case.
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