
−k

−k −k

−k

−k

−k

−k

−k

−k

−k

−k

−k

k −k
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−k

−k {R(k)
n }

−k

−k

{U (k)
n }

U
(k)

= k

U
(k)
n+ = min{j : j > U

(k)
n , Xj ≥ X

U
(k)
n−k+ :U

(k)
n

, }

−k {U (k)
n }

−k W
(k)
n = X

U
(k)
n−k+ :U

(k)
n

ρn = #{j ≤ n,Xn ≤ Xj}

Xn #

n ≥ k ρn = k −k

n ≥ k, V
(k)
n −k

k =

n

−k

−k

−k

−k

Xj:j+k− > X
L

(k)
n :L

(k)
n +k−

Xj > X
T

(k)
n−k+ :T

(k)
n

−k −k

−k

{Xn, n ≥ } k′

r Xr:n F

Xn−k+ :n n

k {Xn−k+ :n} k

−k

Xn−k+ :n :

{Xn:n+k− }

{L(k)
n } −k

L
(k)

= ,

L
(k)
n+ = min{j : j > L

(k)
n , Xj:j+k− > X

L
(k)
n :L

(k)
n +k−

},

−k {L(k)
n , n ≥ } .n ≥

S
(k)
n = X

L
(k)
n :L

(k)
n +k−

{S(k)
n , n ≥ }

−k

−k −k

k =

−k

k =

{T (k)
n }

T
(k)

= k,

T
(k)
n+ = min {j : j > T

(k)
n , Xj > X

T
(k)
n−k+ :T

(k)
n
}

R
(k)
n = {R(k)

n } −k

−k X
T

(k)
n−k+ :T

(k)
n
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P (Yi ≤ x) = − P (Yi > x)

= −∏ik
j=(i− )k+ P (Xj > x)

= ( − (−F (x))k)

R( )
n

d
=H(E( )

n ) = H(W + ...+Wn),

Wi ∼ iid

k ≥

E(k)
n

d
=

W + ...+Wn

k
, n ≥ .

k ≥

R(k)
n

d
=H(

W + ...+Wn

k
)

Yn

R
( )
Yn

d
=H∗(W + ...+Wn).

H∗ = G− ( − Yi R
( )
Yn

e− )

R
( )
Yn

d
=H∗(W + ...+Wn)

d
=H(

W + ...+Wn

k
)

d
=E(k)

n

d
=R(k)

n

−k

..., X ,X

∞
∑

n=

(Xn − E(Xn))

⇐⇒
∞
∑

n=

V ar(Xn) <∞.

..., Y , Y ...,X ,X

Xn
a.s.−→X Yn

a.s.−→Y

−k

{Xn, n ≥ }

(k = −k

ϕ

−k {Nn} {Tn} Yi = ϕ(Xi)

−k {N ′

n} {T ′n} Xi

Yi

T ′n
d
=Tn, N ′

n

d
=Nn

−k F

G(x) = ( − ( − F (x))k)

F −k R
(k)

P (R
(k) ≤ x) = − P (R

(k)
> x)

= − P (X > x, ...,Xk > x)

= − (P (X > x))k

= ( − ( − F (x))k),

F −k

G

F .H = F− ( − e−x)

E
(k)
n H

−k

(R
(k)

, ..., R(k)
n )

d
=(H(E

(k)
), ..., H(E(k)

n ))

E
( )
n − E

( )
n− E

( ) − E
( )

E
( )

Yi = min{X(i− )k+ , ..., Xik} [
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−k

Im,k =























, m

k

,

Im,k = I(Xm>Xm−k,m− )

m ≥ k, Im,k

P (Im,k = ) =
k

m

X :m− < X :m− < ... < Xm− :m−

−k Xm = y m −

Xm−k:m− < Xm−k+ :m− < · · ·

< Xm− :m− < y

Xm−k:m− < Xm−k+ :m− < · · ·

< y < Xm− :m−

Xm−k:m− < y < Xm−k+ :m− < · · ·

< Xm− :m−

−k Xm k

m Xm

X :m− < X :m− < · · ·

< Xm− :m− < y

y < X :m− < · · ·

< Xm− :m−

P (Im,k = ) =
k

m

.n→∞

Xn + Yn
a.s.−→X + Y

n→∞

{Xn, n ≥ }

mi = E(Xi) σi = V ar(Xi)

Mn =

n
∑

i=

EXi, sn =

n
∑

i=

σi

{Xn, n ≥ }

δ >
∑n

k= E(|Xk −Mk| +δ)

s +δ
n

−→

{Xn, n ≥ }

Sn −Mn

sn

d−→N( , ),

.Sn =
∑n

k= Xi

{Xn, n ≥ }

{µ(k)
n , n ≥ k}

Xn, ..., X −k

µ(k)
n = max{m : T (k)

m ≤ n}

−k

k

µ
(k)
n

k = µ
(k)
n

−k [
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(µ(k)
n )−E(µ(k)

n )√
k log(n−k+ )

d−→N( , ).

k′

γ

µ(k)
n =

n
∑

m=k

(Im,k), m ≥ k

E(µ
(k)
n ) =

∑n
m=k(

k
m )

=
∑n

m= ( k
m )−∑k−

m= ( k
m )

= k log(n− k + ) + k′γ + o( )

∑

∞

m= (m ) = π

V ar(µ
(k)
n ) =

∑n
m=k

k
m ( − k

m )

=
∑n

m=k
k
m −

∑n
m=k(

k
m )

= k log(n− k + ) + k′γ + o( )

{Im,k− k
m ,m ≥ k}

k
m ( − k

m )

{Im,k − k
m

k logm
,m ≥ k}

(
k logm

) (
k

m
( − k

m
))

∞
∑

m=k

V ar(
Im,k − k

m

k logm
)

=
∞
∑

m=k

(
k
m ( − k

m )

(k logm)

≤
∞
∑

m=
km(logm)

<∞.

{an} {xn}

an ր∞
∞
∑

n=k

xn

an
<∞ =⇒

an

n
∑

j=k

xj →

{Ym}

G(x) = ( − ( − F (x))k)

Ym I ′m

I ′m =























, m

k

, .

k < k < k < · · · < kn

k < k′ < k′ < · · · < k′n

P (Ik ,k = , · · · Ikn,k = )

= P (Ik′ = , · · · Ik′n = )

=
∏n

j= P (Ik′ = )

=
∏n

j= P (Ikj ,k = )

{Im,k}

X(i) = j m =

−i −j

Xi

X(i)

−j

R
( )
i = j

P (I , = ) =
n(I , = )

n(S)
=

µ
(k)
n

mn,k = E(µ
(k)
n )

= k log(n− k + ) + k′γ + o( );

V ar(µk
n) = k log(n− k + )

+ k′γ + o( );

(µ(k)
n )

k log(n−k+ )

a.s.−→ ;

k log(n−k+ )

∑n
m=k(Im,k − k

m )
a.s.→ [
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−k

≤ k
m + ( k

m )

∑n
m=k E|Im,k − E(Im,k)|

Sn

≤
∑n

m=k(
k
m + ( k

m ) )

(k(log(n− k + ) + k′γ + o( )) /

=
k(log(n)− log(k)) + γ + k′k + o( )

(k log(n− k + ) + k′γ + o( )) /

−→

j < k xj =

a.s.
∑

∞

m=k
Im,k−

k
m

k(logm)

k(logn)

∑n
m=k (Im,k − k

m )
a.s.−→

⇒
k log(n− k + )

n
∑

m=k

(Im,k −
k

m
)

a.s.−→

Sn = (k(log(n− k + ) + k′γ + o( )) /

E|Im,k − E(Im,k)| = E|Im,k −
k

m
|

= | − k

m
| k

m
+ (

k

m
) ( − k

m
)

Xn

X : X : X : X : X : X : X : X : X : Xn:n+ −

Sn L
( )
n

L
( )

=

L
( )

= min{j : j > ,Xj:j+ > } =

L
( )

= min{j : j > ,Xj:j+ > } =

L
( )

= min{j : j > ,Xj:j+ > } =
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Xn

L
( )
n

{j > ,

Xj:j+ >

} = { }

{j > ,

Xj:j+ >

X : } =

{ , · · · , }

{j > L
( )
n ,

Xj:j+ >

X
L

( )
n :L

( )
n +

}

X : = X : = X : =
S
( )
n =

XLn:Ln+

T
( )
n

{j > ,

Xj > }

= { }

{j > ,

Xj > }

= { , }

{j > ,

Xj > }

= { , ,

, }

{j > T
( )
n ,

Xj >

X
T

( )
n−

:T
( )
n

}

X : = X : = X : = X : =
R

( )
n =

X
T

( )
n−

:T
( )
n

U
( )
n

{ } { , } { , , } { , , , , , }

R
( )
n = {j >

Un, Xj ≥

X
U

( )
n−

:U
( )
n

}

X : = X : = X : = X : = X : =
W

( )
n =

X
U

( )
n−

:U
( )
n

{j ≤ , {j ≤ , {j ≤ , {j ≤ , {j ≤ , {j ≤ , {j ≤ , {j ≤ {j ≤ n,

≤ Xj} ≤ Xj} ≤ Xj} ≤ Xj} ≤ Xj} ≤ Xj} , X ≤ X } ≤ Xj} Xn ≤ Xj}

{X ,X } {X , ... {X } {X , ... {X , ... {X ,X } {X } {X } {Xj ≥ Xn}

, X } , X } , X }

ρn

X = X = V
( )
n

· · · n

· · · · · · · · · · · · · · · · · · R
( )
n

· · · R
( )
n [
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−k

R
( )

R
( )

R
( )

X( ) X( ) X( ) X( ) R
( )

R
( )

R
( )

X( ) X( ) X( ) X( )
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