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1. Let &, =1, - - - ,m;,j=1, - - -, k, be k mutually independent
samples of mutually independent random variables having a common
continuous distribution function F(x). Let F,(x), j=1, - - -, k, be
the corresponding empirical distribution functions, that is Fy;(x)
= (number of §;;=x, 1 =i=n;)/n;.

We define N=n;/(D 5., m/n;) and let N— o mean that n;j—w,
j=1, -, k,sothat ny/n;—pj; j=2, - - -, k, where p;'s are constant
for each j.

Under above conditions the following theorems hold.

THEOREM 1.
k
lim P{N”2 sup (H Fny(z) — F"(x)>/F"(x) < y}
Now asF(z) j=1
ve/a-ayt
= (2/1r)1/2f et 12t if y > 0, gero otherwise, and 0<a<1.
0

THEOREM 2.

/ Fr(x) < y}

= 4/n i‘(—1)k(2k + 1)~ exp{ — (2% + 1)2%2(1 — a)/8ay?},

H Fnj(x) - Fk(x)

=1

liminf P {N”"' sup

N—w asF(z)

k=0
if y > 0, zero otherwise, and 0 < a < 1
= L(y; a).
THEOREM 3.
k
lim P{N”2 sup (HF,.j(x) - F"(x)) /F"(x) <y}
N +x asF(z)sb =1

y(b/ (1—b))1/2 \ (wIb] (1—0)1Y/2—u}(a (1—b) / (b—a)} 1/ \
= 1/7rf e ”-[f et /2dt:| du
—0 0
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