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A class of strong deviation theorems for theorems for
differential entropy
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of Basic Sciences, Military Traffic Institute, Tianjin 300161

Abstract In this paper a class of strong deviation theorems of continuous random variables

on the sample entropy is established by using the notion of sample relative entropy rate and
relative entropy with respect to reference product

distributions. In the proof, an approach of applying the Laplace transform to the investigation
of the strong deviation theorems on differential entropy is proposed.
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