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Conditions Based on Conditional Moments for p -Max Stable Laws
Conditional Moment Characterization of
Limit Distribution Under Power Normalization

PENG Xi, ZHOU Wei, PENG Zuoxiang
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Abstract; Let {X,} be independent and identically distributed random variables with the common distribu-
tion function F (x). Necessary and sufficient conditions for F belonging to the domains of attraction of
H,,, H,,,H;,, Hi,> ¢(x) and ®(x) with nondegenerate univariate marginals under power normaliza-
tion are derived in terms of conditional moments.
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