Extremes of some Gaussian processes

J. Hüsler

University of Bern, Switzerland

We consider the extremes values of some Gaussian processes with a trend and a nonconstant variance function. Examples are fractional Brownian motions, self-similar Gaussian processes and integrated Gaussian processes. The extreme values occur under certain restrictions in a neighbourhood of some unique point t_0 which is determined by the variance and the trend functions. We present the tail behaviour of the extremes values.