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Two Important Distributions of a Kind of Time Series

JIANG Ying-ying
(School of Science, Sichuan University of Science & Engineering, Zigong 643000, China)
Abstract; Let {X,,i =1

| be a standard normal time series withp, = Cov(X,,X,,,). The paper obtained two distribu-

i+n
tions of the first maximum and the second maximum, the second maximum and its location under the condition p,logn —p e
(0,0 ) ( n— o ). The results in the paper show the second maximum and its location aren’t gradually independent, which
are expansions of Theorem A and Theorem B in the classical extreme value theory.
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