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Asymptotics of Density of Extreme

Order Statistics on H-R Model

LU Ying-yin, PENG Zuo-xiang

Schoolof Mathematics and Statistics s Southwest University , Chongging 400715, China

Abstract: In this paper, under Hiisler-Reiss condition the convergence of density of extreme from a bivari-

ate Gaussian triangular arrays was derived. Furthermore, the higher-order expansions of the considered

density were established provided that the refined Hiisler-Reiss conditions hold.

Key words: bivariate Gaussian triangular array; density convergence; higher-order expansion; Hiisler-

Reiss condition
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