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Statistical analysis of extreme datais vital to many disciplinesincluding
hydrology, insurance, finance, engineering and environmental sciences. This
book provides a self-contained introduction to parametric modeling, exploratory
analysis and statistical interference for extreme values. For this Third Edition, the
entire text has been thoroughly updated and rearranged to meet contemporary
requirements, with new sections and chapters address such topics as
dependencies, the conditional analysis and the multivariate modeling of extreme
data. New chaptersinclude An Overview of Reduced-Bias Estimation; The
Spectral Decomposition Methodology; About Tail Independence; and Extreme
Value Statistics of Dependent Random Variables.
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Statistical analysis of extreme datais vital to many disciplines including hydrology, insurance, finance,
engineering and environmental sciences. This book provides a self-contained introduction to parametric
modeling, exploratory analysis and statistical interference for extreme values. For this Third Edition, the
entire text has been thoroughly updated and rearranged to meet contemporary requirements, with new
sections and chapters address such topics as dependencies, the conditional analysis and the multivariate
modeling of extreme data. New chaptersinclude An Overview of Reduced-Bias Estimation; The Spectral
Decomposition Methodology; About Tail Independence; and Extreme Vaue Statistics of Dependent
Random Variables.
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Editorial Review
Review

"The book iswell written. It assumes a knowledge of statistics, but many of the ideas and techniques can be
used by a nonstatistician. As a handbook for XTREMES, it is excellent, and | recommend it highly."

-Computing Reviews

"The present book is a valuable contribution to the various theoretical and applied problems in the area of
extreme value theory...a pleasure to read."

-Statistics & Decisions

"The book is however much more than a manual for the program and it would provide an excellent
introduction to the subject for any statistician looking for a practical introduction to the subject of extreme
values."

-J. Time Series Analysis

"With general statistics software, appropriate tools for the analysis of real extreme value problems are rarely
provided. XTREMES excellently fills this gap in the statistics software market."

-Computational Statistics

"For a practitioner from industry, insurance, or finance who is less concerned with understanding the
underlying probability and more interested in applications, this new book will be a good buy."

-JASA

"The book can be highly recommended to al who deal with statistics of extremes.” - Zeitschrift fur
Mathematik

From the Back Cover

The statistical analysis of extreme dataisimportant for various disciplines, including hydrology, insurance,
finance, engineering and environmental sciences. This book provides a self-contained introduction to the
parametric modeling, exploratory analysis and statistical interference for extreme values.

The entire text of thisthird edition has been thoroughly updated and rearranged to meet the new
requirements. Additional sections and chapters, elaborated on more than 100 pages, are particularly
concerned with topics like dependencies, the conditional analysis and the multivariate modeling of extreme
data. Parts |11 about the basic extreme value methodology remain unchanged to some larger extent, yet
notable are, e.g., the new sections about "An Overview of Reduced-Bias Estimation” (co-authored by M.I.
Gomes), "The Spectral Decomposition Methodology", and "About Tail Independence” (co-authored by M.
Frick), and the new chapter about "Extreme Vaue Statistics of Dependent Random Variables' (co-authored



by H. Drees). Other new topics, e.g., a chapter about "Environmental Sciences', (co--authored by R.W.
Katz), are collected within Parts IV-VI.

Users Review
From reader reviews:
Ruth Graham:

Often the book Statistical Analysis of Extreme Values. with Applicationsto Insurance, Finance, Hydrology
and Other Fields will bring one to the new experience of reading some sort of book. The author style to
describe the ideais very unique. In case you try to find new book to study, this book very ideal to you. The
book Statistical Analysis of Extreme Values. with Applications to Insurance, Finance, Hydrology and Other
Fields is much recommended to you to study. Y ou can also get the e-book from official web site, so you can
guicker to read the book.

Lenora Hungate:

A lot of people always spent all their free time to vacation or perhaps go to the outside with them family or
their friend. Were you aware? Many alot of people spent these people free time just watching TV, or maybe
playing video games all day long. If you would like try to find a new activity thisislook different you can
read abook. It isreally fun for you personally. If you enjoy the book which you read you can spent the entire
day to reading a guide. The book Statistical Analysis of Extreme Values: with Applications to Insurance,
Finance, Hydrology and Other Fieldsit is quite good to read. There are alot of folks that recommended this
book. We were holding enjoying reading this book. In case you did not have enough space to create this
book you can buy typically the e-book. Y ou can mQore easily to read this book from a smart phone. The
price is not too costly but this book features high quality.

Richard Holeman:

Don't be worry when you are afraid that this book will probably filled the space in your house, you may have
it in e-book way, more simple and reachable. That Statistical Analysis of Extreme Vaues: with Applications
to Insurance, Finance, Hydrology and Other Fields can give you alot of pals because by you taking alook at
this one book you have matter that they don't and make you more like an interesting person. That book can
be one of one step for you to get success. This reserve offer you information that maybe your friend doesn't
know, by knowing more than different make you to be great men and women. So , why hesitate? Let me
have Statistical Analysis of Extreme Vaues: with Applications to Insurance, Finance, Hydrology and Other
Fields.

Ronald Meyers:

Do you like reading a book? Confuse to looking for your best book? Or your book has been rare? Why so
many problem for the book? But virtually any people feel that they enjoy for reading. Some people likes
looking at, not only science book but also novel and Statistical Analysis of Extreme Vaues: with
Applications to Insurance, Finance, Hydrology and Other Fields or maybe others sources were given



information for you. After you know how the truly great a book, you feel wish to read more and more.
Science reserve was created for teacher as well as students especially. Those textbooks are helping them to
put their knowledge. In other case, beside science reserve, any other book likes Statistical Analysis of
Extreme Vaues: with Applications to Insurance, Finance, Hydrology and Other Fields to make your spare
time much more colorful. Many types of book like this.
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