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Since the publication of the first edition of this seminar book in 1994, the theory and applications of
extremes and rare events have enjoyed an enormous and still increasing interest. The intention of the book is
to give a mathematically oriented development of the theory of rare events underlying various applications.
This characteristic of the book was strengthened in the second edition by incorporating various new results.
In this third edition, the dramatic change of focus of extreme value theory has been taken into account: from
concentrating on maxima of observations it has shifted to large observations, defined as exceedances over
high thresholds. One emphasis of the present third edition lies on multivariate generalized Pareto
distributions, their representations, properties such as their peaks-over-threshold stability, simulation, testing
and estimation.

Reviews of the 2nd edition:

"In brief, it is clear that this will surely be a valuable resource for anyone involved in, or seeking to master,
the more mathematical features of this field."
David Stirzaker, Bulletin of the London Mathematical Society

"Laws of Small Numbers can be highly recommended to everyone who is looking for a smooth introduction
to Poisson approximations in EVT and other fields of probability theory and statistics. In particular, it offers
an interesting view on multivariate EVT and on EVT for non-iid observations, which is not presented in a
similar way in any other textbook."
Holger Drees, Metrika
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From reader reviews:

David Sayre:

Do you really one of the book lovers? If yes, do you ever feeling doubt while you are in the book store? Try
and pick one book that you find out the inside because don't judge book by its deal with may doesn't work at
this point is difficult job because you are scared that the inside maybe not since fantastic as in the outside
appearance likes. Maybe you answer might be Laws of Small Numbers: Extremes and Rare Events why
because the excellent cover that make you consider about the content will not disappoint an individual. The
inside or content is fantastic as the outside as well as cover. Your reading sixth sense will directly guide you
to pick up this book.

James Fulk:

Are you kind of stressful person, only have 10 or even 15 minute in your day to upgrading your mind
expertise or thinking skill possibly analytical thinking? Then you are receiving problem with the book in
comparison with can satisfy your limited time to read it because all this time you only find publication that
need more time to be read. Laws of Small Numbers: Extremes and Rare Events can be your answer as it can
be read by you actually who have those short spare time problems.

Michael Kendig:

Beside this kind of Laws of Small Numbers: Extremes and Rare Events in your phone, it can give you a way
to get nearer to the new knowledge or details. The information and the knowledge you are going to got here
is fresh from your oven so don't possibly be worry if you feel like an outdated people live in narrow town. It
is good thing to have Laws of Small Numbers: Extremes and Rare Events because this book offers for your
requirements readable information. Do you sometimes have book but you would not get what it's exactly
about. Oh come on, that will not end up to happen if you have this in the hand. The Enjoyable blend here
cannot be questionable, such as treasuring beautiful island. Use you still want to miss the idea? Find this
book and read it from today!

Elizabeth Maez:

This Laws of Small Numbers: Extremes and Rare Events is new way for you who has fascination to look for
some information given it relief your hunger details. Getting deeper you on it getting knowledge more you
know or perhaps you who still having little bit of digest in reading this Laws of Small Numbers: Extremes
and Rare Events can be the light food for you personally because the information inside this specific book is
easy to get by simply anyone. These books build itself in the form which is reachable by anyone, yep I mean
in the e-book form. People who think that in guide form make them feel sleepy even dizzy this reserve is the
answer. So there is no in reading a e-book especially this one. You can find actually looking for. It should be
here for a person. So , don't miss the item! Just read this e-book variety for your better life in addition to
knowledge.
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