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THE LARGE DEVIATION OF MLE IN
MULTIPARAMETER CASE

Cazx Juu-Hua
{Institute of Sysdems Science, Academia Siwica)

ABSTRACT

In this paper the exponenidal rates of decresse and bounds on tail probabilities for
consistent estimators in multiparameter case are studied using the large deviation me-
thod. The asymptotic expansions of Bahadur bounds and the npper bounds of expone.
tial rates in the case of maximum likelihood estimator are obtsined, Based om those
results we obtain a result parallel to the result of J. C. Fu, which deals with the one-
parameter case,



