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The distribution of the maxima of an empirical random field, which is asymptoti-
cally Gaussian, is investigated. We develop an asymptotic expansion for the probability
that the maxima of such field exceeds a high threshold. Our method is a direct proba-
bilistic one, which involves a change of measure, and several localization arguments. The
expansion relates the terms in the expansion to both the sample size and the threshold

level.



