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The Asymptotic Properties of Locations of the
Second Maximum and Minimum of Stationary Sequences

BU Xue-yan, CHEN Shou-quan

School of Mathematics and Statistics, Southwest University , Chongging 400715, China

Abstract: In this paper, we discuss the asymptotic independence of the normalized second maximum and its
location under a long-range dependence condition. Further, we give the asymptotic independence of the
joint locations of the second maximum and the joint locations of the second minimum.

Key words: point process; dependence conditions; location of maxima; asymptotic independence
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