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On Rate of Convergence

of Extremes from Inverse Gaussian Samples

ZHANG Meng-jun, CHEN Shou-quan

School of Mathematics and Statistics, Southwest University . Chongqging 400715, China

Abstract: In this paper, the asymptotic expansion of the maximum distribution of inverse gaussian distri-
bution has mainly been discussed, and the convergence rate of the maximum distribution convergence to
Gumbel distribution been obtained.
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