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Tail Behavior of Logarithmic Gamma Distribution

DU Ling-ling, CHEN Shou-quan

School of Mathematics and Statistics, Southwest University , Chongging 400715, China

Abstract: In this paper, the Mills inequality and Mills ratio of logarithmic gamma distribution (LLGD) are

derived, from which we obtain its tail representation, the asymptotic distribution of maximum of inde-

pendent random variables with the given distribution and the normalizing constants, and we also establish

the pointwise convergence rate of maximum of LGD.
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