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Abstract. For a centered self-similar Gaussian process {Y (t) : t ∈ [0,∞)}
and R  0 we analyze the asymptotic behavior of

HRY (T ) = E exp
(

sup
t∈[0,T ]

(√
2Y (t)− (1 + R)σ

2
Y (t)

))

as T → ∞. We prove that HRY = limT→∞HRY (T ) ∈ (0,∞) for R > 0

and

HY = lim
T→∞

H0
Y (T )

T γ
∈ (0,∞)

for suitably chosen γ > 0. Additionally, we find bounds for HRY , R > 0,
and a surprising relation betweenHY and the classical Pickands constants.

2020 Mathematics Subject Classification: Primary 60G15; Secondary
60G70.

Key words and phrases: Gaussian process, extremes, Pickands constant,
Piterbarg constant.

THE FULL TEXT IS AVAILABLE HERE

c© Probability and Mathematical Statistics, 2020

http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?doi=10.37190/0208-4147.40.2.6

