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Abstract. For a centered self-similar Gaussian process {Y (¢) : ¢ € [0,00)}
and R > 0 we analyze the asymptotic behavior of

HE(T) = Eexp( sup (\/§Y(t) -1+ R)cr%/(t)))
t€[0,T]

as T — oco. We prove that HE = limz_ .. HE(T) € (0,00) for R > 0
and

0
Hy = tim 2D

07
T—o0 T € ( OO)

for suitably chosen v > 0. Additionally, we find bounds for HE, R > 0,
and a surprising relation between Hy and the classical Pickands constants.
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