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LARGE DEVIATIONS OF SUMS OF RANDOM
VARIABLES OF TWO TYPES

A. A. Borovkov

Let &1,&s,...; T1,T2,... be two sequences of independent random vari-
ables, with & and 7; distributed respectively as £ and 7 and with

n m
E’ﬂ < o0, E’T| <oo, Sy = qu T = ZTi.
=1

=1

In this article we study the asymptotics of large deviation probabilities
of the sums 7}, + S, for the following three classes of distribution tails for
7 and &: regular (heavy), semiexponential, and exponentially decreasing,.
The numbers m and n may be either fixed or unboundedly increasing.
The cause for appearance of this article is the articles [1,2] addressing
a particular case of the problem under consideration.
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