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ON THE STRONGLY POSITIVE DEPENDENCE OF HITTING TIMES OF
MULTIDIMENSIONAL PROCESSES

Zhao Hui ZHENG

Department of Mathematics, Xiamen University, Xiamen 361005,P.R.China

Abstract The Author discuses the strongly positive dependence structure among hitting times (x) of the increasing
multidimensional processes X(t), Some results obtained by Ebrahimi and Ramallingam have been extended. Also, the SPD
(strong positive dependent property among hitting times of max-i.d.processes is described,and the lower bound of thejoint
distribution of hitting times (t_1(u_1),t_2(u_2)) (where U_i:isan increasing Borek set,=1,2)is given.
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