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Bbstract 0'Brien’s limit theory for maxima of stationary weakly dependent
random sequences can he called ,a single sequence method” for it completely
describes asymptotic properties of laws of maxima in terms of exceedances over
a single sequence of thresholds. We will recall and develop 0'Brien’s theory in
several directions, including limit theory for order statistics, multivariate
extremes and random fields.

Content

1. Phantom distribution function and criteria for its existence.

2. [Extremal index of a stationary sequence.

3. HKn asymptotic $r-1$-dependent representation for $r$-th order statistics
from a stationary sequence.

4. Understanding joint distributions of order statistics.

5. R multisequence method for multivariate extremes.

6. Phantom distribution function and extremal index for stationary random
fields.



