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Asymptotic Distribution of Maxima
Multivariate Locally Stationary Gaus
sian Processes

Yang Chunhua, Peng Zuoxiang

Department of Mathematics, YUXi Universit
y; Department of Mathematics, Southwest N
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Abstract Let $\{(X_1(t),\cdots,X_p(t)),0\leq
t\leg T\}$ be $p$ dimensional locally statio
nary Gaussian processes with asymptotically
centered mean $m_k(t)$, $k=1,\cdots,p$ an
d constant variance. $M_K(T)=\sup\{X_k
(t),0\leq t\leq T\}$, $k=1,\cdots,p$.

Under some conditions, the asymptotic distr
ibution of $M(T)=(M_1(T),\cdots,M_p(T))$ a
s $T\rightarrow\infty$ is obtained.
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