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Abstract  
Extremes are in the news r ight now, whether i t 's concern about the dramatic ef fect of 
cl imate change, or the turbulent state of world economic markets. 
This course aims to do tow things: f irst,  to give a brief introduction to the theory and 
models that underpin a stat ist ical  treatment of extremes; second, to i l lustrate, through 
examples, how such techniques can be appl ied in pract ice. 
 
Programme 
 
Lecture 1     Monday, November 17/2008 14.30 – 16.30 Aula Cucconi 
Classical  theory and models: Motivat ing Examples, The Classica l  asymptotic theory of 
extremes,  The General ized Extreme Value Distr ibut ion, Likel ihood inference, Simple 
Applicat ions. 
 
Lecture 2     Tuesday, November 18/2008 11.00 – 13.00 Aula Cucconi 
Threshold-based models: Threshold type models,  The General ized Pareto distr ibution,  
Point process representat ions, Threshold select ion, Inference and appl icat ions. 
 
Lecture 3     Monday, November 24/2008 14.30 – 16.30 Aula Cucconi 
Dependent and non-Stat ionary ser ies: Extremes of stat ionary processes, the Extremal 
index, Model l ing non-stat ionary extremes, Examples and appl icat ions. 
 
Lecture 4     Tuesday, November 25/2008 11.00 – 13.00 Aula Cucconi 
Other topics : Mult ivar iate extremes; Spatia l  extremes; Bayesian Inference. 
 


