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Recent Topics on the Extreme Theory Based on Weakly Dependent Data

Ken-ichi Yoshihara
(Soka University)

From both the theoretical and applied view points, the extremal theory contains many
very important problems in various fields. Therefore, the theory has been studied by many
authors and is discussed extensively now. Almost all results are based on independent
sample, but to apply the results to real problems, the assumption that the sample is
independent is too restrictive and in some cases the results obtained can not be used.

In this paper, we survey some recent results on the extreme theory based on weakly
dependent data and examine “whether the results under independence remain true or
not”, “whether we can use the results under independence, if modified” and “whether we
can obtain new type results”.

Key words: Weak dependence, extremal index, Hill estimator, stationary sequence.



