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In particular, {X1,...,Xn} denotes a random sample of size n from d.f. F. Our interest is focused on the ‘behaviour’ of the sample maxima

Mn = max(X1, ..., Xn),
n ( 2.

...the conditional distribution of X given that 
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(2.1),

for some σ, γ, 0<σ< (, -(<γ<(.

…..

...Von Mises (1936) has given some simpler sufficient conditions, which can be used for practical purposes. 
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Figure 2.2. Probability density functions of the Generalized Pareto distribution for shape-parameter values 
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	Maximum Domain of Attraction
	Centring Constant dn
	Normalizing Constant cn
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Table 2.1. Norming Constants for the Maximum Domains of Attraction
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