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S.Nagaev, V.Chebotarev b (Sobolev Institute of Mathematics, Novosi-
birck, Russia, Computing Centre FEB RAS, Russia). On bounds for large deviations
probabilities for the Binomial distribution.

Denote by F' the distribution function of the binomial law with parameters n and
0 < p < 1. We shall use the following notations:
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Now we formulate the statements proved in the work.
Theorem 1. If 0<p<x <1, then
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Corollary 1. 1) If 0<p<z <1, then
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Corollary 2. Let X, X1,...,X, be independent random variables with one and the
same two-point distribution: P{X =a} = p, P{X =b} = q, a > b. Then for all y,
satisfying the condition E X <y<a, the following inequality holds:
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We can show that under condition y/nx(l—z) > 1.64 the inequality (1) is more
accurate with respect to the Chernov —Héffding bound 1 — F(nz) < e "H(@172),
Let us consider the Poisson approximation.
Denote by IIx(-) the distribution function of the Poisson law with a parameter .
We shall use the notation A1 =np(l1—=x)/q.
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Theorem 2. If 0<p<z<1, then
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where |R| < 2e " H (@) min {2, na?}, and
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Theorem 3. If 0<p<xz <1, and the conditions nx>1, <5 <1, p/z <dh <1

are fulfilled, then
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where0< 61 <1, |0;]<1, i=2,3.

Recall that [a] is the smallest integer satisfying the inequality a < [a].

A comparison with the results of [1-6] is provided.
REFERENCES

Chernoff H. A measure of asymptotic effeciency for tests. — Ann. Math. Statist., 1952,
v. 23, Ned, p. 493-507.

Hoeffding W. Probability inequalities for sums of bounded random variables. — J. Amer.
Statist. Ass., 1963, v. 58, Ne 301, p. 13-30.

Talagrand M. The missing factor in Hoeffding inequalities. — Ann. Inst. Henri Poincaré,
1995, v. 31, Ne4, p. 689-702.

. Statulyavichus V. A., Aleshkyavichene A. K. On large deviations in the Poisson approx-

imation. — Theor. Probab. Appl., 1993, v. 38, Ne2, p. 385-393.

Deheuvels P. Large deviations by Poisson approximations. — J. Statist. Plann. Inference,
1992, v. 32, is. 1, p. 75-88.

Chen L.H.Y., Choi K. P. Some asymptotic and large deviations results in Poisson ap-
proximation. — Ann. Probab., 1992, v. 20, Ne 4, p. 1867-1876.



