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{(X1(t),-+, Xp(1),0 < t < THhpdemrid B, EXy(t) = mi(t), DXi(t) =1, 0 <
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t<+oo}<oo, k=1, ,p. K7 — ool,

Ok (1) logT — 0. (1.2)
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(233) ’P{Xk(JQ) < Uk:,T,jq € Il>l < 7’L,k’ = 17 T ?p} - H P{XK(JQ) < uk,T)jq € Il7
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up(TY?) = (21og TV*)Y2 4 (210g TV 712(((2 — @) /2a) log log T2
+ 1og(Cy o Ha2®~ 02 (2m) 71/2)),

U — uk(Tl/Q) —my = (210gT)1/2 — (logT)l/2 —mgp + o(1)
logT 1 1/2
= - 1) > =(log T)Y2.
(2log T)1/2 + (log T')1/2 mo +o(1) = 8( ogT)

HS1PE(2.1.3) 5T — oo
P{X3(t) — mp(t) < upp —mp(t),0 <t < TY?} — 1.
%pr = (logT — loglogT)/log T

P{Xp(t) — mp(t) < upp —mp(t),0 <t < TPT}
= P{Xp(t) — ma(t) < upp —my(t), T2 <t <TPT} + 0(1).

P my (t)v/2Togt — i, XEFIF KIAT, T2 <t < TP7, |my(t)y/2log T| < 3|, # b
"

P{Xk(t) —my(t) < upr — M,Tlﬂ <t< TPT} + o(1)

’ v2logT
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v
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v2logT
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= [(2logT)/? — (21og T — 2loglog T)/? 4 (21og T)~Y/%((2 — ) /2 log log T))
—(2logT — 2loglog T)*1/2((2 —a)/a(loglog T + log pr)) + O((2log T)fl/Q)]
-\/210gT—210g10gT
2loglogT
= 2logT — 2loglogT
(2log T)/2 + (21og T — 2loglog T)1/2 V2log 0808
[<210gT—2loglogT
2logT

1/2
) —1} (2 — a)/2aloglogT 4+ O(1)
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1
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XTAERM > 0, fFFERD KRINT, 7 upr — up(TPT) — 3|yl /v/21og T > M/\/2logTPT,
HH 52 (2.1.3) %
P{Xk(t) — mp(t) < upr —mi(t),0 <t <TPT}
> P{Xk(t) — mu(t) < up(T77) +

—  exp{—exp{—M}}.
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P{Xk(t) = mp(t) <upr —mi(t),0 <t <TPT} — 1.

XTATE e, X TR KT, TPT <t <TH

(v — €)1 —€) <my(t)y/2logT < (i +€)(1 +€),
P{Xk(t) —mi(t) < upr —mi(t),0 <t <T}
= P{Xk(t) (t) SukT—mk( ),TPT StST}—!—O(l)

v2logT
—  exp{—mrexp(y +€)(1 +€)}.

v

,0§t§T}+0(1)

[F] F
P{Xk(t) — mk(t) < Uk, T — mk(t),O <t< T}
< P{Xk(t) — mp(t) < wer — (7’“_261\/%_6),0 <t< T} +o(1)

— exp{—Trexp(1 —€)(1 —€)},

P{xk()_ (t)<uk,T_mk(t)7k:17"’7pa0§t§T}
= P{Xi(t) —mg(t) <upr —m(t),k=1,--- ,p,TPT <t <T}+o(1)
< P - mo <ur- P00 ko1 posesTh o)
— exp{—kzz:lmexp{(’yk—e)(l—e)}}.
CiEEH
Plai(t) — mi(t) < upgr —my(t),k=1,--- ,p,0<t <T}
> PLXu(t) — ma(t) < uir - et d0E) 4y po<is< T} +o(1)
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HieME=TEA:

p
P{zi(t) — mi(t) < upr —mg(t),k=1,--- ,p,0<t<T}— exp{ — > T exp’y;g}.
k=1
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Asymptotic Distribution of Maxima Multivariate Locally

Stationary Gaussian Processes

YANG CHUNHUAN? PENG ZUOXIANG?
(* Department of Mathematics, YUXi University, Chongging, 402168)
(? Department of Mathematics, Southwest Normal University, Chongging, 400715)

Let {(X1(¢), -+, Xp(t)),0 < t < T} be p dimensional locally stationary Gaussian processes with
asymptotically centered mean my(t), k = 1,--- , p and constant variance. My (T) = sup{X(¢),0 <t < T},
k =1,---,p. Under some conditions, the asymptotic distribution of M(T) = (M:(T),---,Mp(T)) as
T — oo is obtained.
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