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Higher-Order Expansions of
Powered Order Statistics of Gaussian Sequences

FENG Fan, PENG Zuo-xiang

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

Abstract: In this paper, higher-order expansions on distributions and densities of powered order statistics
formed by a sequence of independent identically Gaussian distributed random variables have been estab-

lished under the optimal normalized constants. A byproduct is that rates of convergence of distributions
.. .. 1 .
and densities of powered statistics are the same order of Tog n' respectively.
n
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