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EXTREMES OF MULTIDIMENSIONAL STATIONARY GAUSSIAN
RANDOM FIELDS

Natalia Soja-Kukieta

Abstract: Let {X (t) : t = (t1,t2,...,tq) € [0,00)%} be a centered stationary Gaus-
sian field with almost surely continuous sample paths, usitance and correlation
function r satisfyingr(t) < 1 for everyt # 0 andr(t) = 1 — Zle [ti|* +
o( X0, |t:]*), ast — 0, with someas,as, ..., aq € (0,2]. The main result of
this contribution is the description of the asymptotic bébar of P (sup{X(t) : t €
JX} < u), asu — oo, for some Jordan-measurable sgf§ of volume proportional
toP (sup{X(t): t € (0,14 >u) " (1 +0(1)).
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