Exercise 7 for May 211(l|

Exercise. Let (X;);>1 be a sequence i.i.d. random variables with E [X;] = 0, E [.\'fﬂ_\'lsu} <ooand P(X; > u) ~ (‘/u‘f as
u — oo with > 2. Set S,, = X1 + -+ X,,. Let (z,)n>1 be a sequence such that liminf, .~ z,/n > 0.
Obtain a limit theorem for max(Xy,...,X,) under P(:|S,, > x,) as n — oc.
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