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Extreme Value Modeling and Risk Analysis: Methods and Applications presents a broad overview of
statistical modeling of extreme events along with the most recent methodologies and various applications.
The book brings together background material and advanced topics, eliminating the need to sort through the
massive amount of literature on the subject.

After reviewing univariate extreme value analysis and multivariate extremes, the book explains univariate
extreme value mixture modeling, threshold selection in extreme value analysis, and threshold modeling of
non-stationary extremes. It presents new results for block-maxima of vine copulas, develops time series of
extremes with applications from climatology, describes max-autoregressive and moving maxima models for
extremes, and discusses spatial extremes and max-stable processes. The book then covers simulation and
conditional simulation of max-stable processes; inference methodologies, such as composite likelihood,
Bayesian inference, and approximate Bayesian computation; and inferences about extreme quantiles and
extreme dependence. It also explores novel applications of extreme value modeling, including financial
investments, insurance and financial risk management, weather and climate disasters, clinical trials, and
sports statistics.

Risk analyses related to extreme events require the combined expertise of statisticians and domain experts in
climatology, hydrology, finance, insurance, sports, and other fields. This book connects
statistical/mathematical research with critical decision and risk assessment/management applications to
stimulate more collaboration between these statisticians and specialists.
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From reader reviews:

Sharon Bedgood:

What do you about book? It is not important with you? Or just adding material if you want something to
explain what the one you have problem? How about your free time? Or are you busy individual? If you don't
have spare time to perform others business, it is make you feel bored faster. And you have free time? What
did you do? Everyone has many questions above. They should answer that question mainly because just their
can do which. It said that about publication. Book is familiar in each person. Yes, it is proper. Because start
from on pre-school until university need this kind of Extreme Value Modeling and Risk Analysis: Methods
and Applications to read.

Jacqueline Kellett:

Now a day folks who Living in the era wherever everything reachable by interact with the internet and the
resources inside can be true or not need people to be aware of each info they get. How a lot more to be smart
in getting any information nowadays? Of course the solution is reading a book. Reading through a book can
help folks out of this uncertainty Information particularly this Extreme Value Modeling and Risk Analysis:
Methods and Applications book because book offers you rich facts and knowledge. Of course the knowledge
in this book hundred per-cent guarantees there is no doubt in it you probably know this.

Jessica Duncan:

Hey guys, do you wishes to finds a new book to learn? May be the book with the subject Extreme Value
Modeling and Risk Analysis: Methods and Applications suitable to you? The actual book was written by
well known writer in this era. The book untitled Extreme Value Modeling and Risk Analysis: Methods and
Applicationsis the main one of several books this everyone read now. That book was inspired lots of people
in the world. When you read this book you will enter the new shape that you ever know ahead of. The author
explained their thought in the simple way, therefore all of people can easily to recognise the core of this
publication. This book will give you a lots of information about this world now. To help you to see the
represented of the world within this book.

Jamie Harper:

Many people spending their time period by playing outside with friends, fun activity using family or just
watching TV all day every day. You can have new activity to enjoy your whole day by looking at a book.
Ugh, think reading a book can really hard because you have to take the book everywhere? It fine you can
have the e-book, having everywhere you want in your Cell phone. Like Extreme Value Modeling and Risk
Analysis: Methods and Applications which is finding the e-book version. So , why not try out this book?
Let's view.
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