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MODELLING EXTREMAL EVENTS

Springer Feb 2011, 2011. Taschenbuch. Book Condition: Neu. 23.5x15.5x cm. This item is printed on demand -
Print on Demand Neuware - Both in insurance and in finance applications, questions involving extremal events
(such as large insurance claims, large fluctuations, in financial data, stock-market shocks, risk management, .)
play an increasingly important role. This much awaited book presents a comprehensive development of
extreme value methodology for random walk models, time series, certain types of continuous-time stochastic
processes and compound Poisson processes, all models which standardly occur in applications in insurance
mathematics and mathematical finance. Both probabilistic and statistical methods are discussed in detail, with
such topics as ruin theory for large claim models, fluctuation theory of sums and extremes of iid sequences,
extremes in time series models, point process methods, statistical estimation of tail probabilities. Besides
summarising and bringing together known results, the book also features topics that appear for the first time in
textbook form, including the theory of subexponential distributions and the spectral theory of heavy-tailed time
series. A typical chapter will introduce the new methodology in a rather intuitive (tough always mathematically
correct) way, stressing the understanding of new techniques rather than following the usual 'theorem-proof'
format. Many examples, mainly from applications in insurance and finance, help to convey the usefulness of
the new material. A final chapter on more extensive applications and/or related fields broadens the scope
further. The book can serve either as a text for a graduate course on stochastics, insurance or mathematical
finance, or as a basic reference source. Its reference quality is enhanced by a very extensive bibliography,
annotated by various comments sections making the book broadly and easily accessible. 'A reader's first
impression on leafing through this book is of the large number of graphs and diagrams, used to illustrate
shapes...
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You May Also Like

Six Step s to  In clu siv e P resch o o l C u rricu lu m: A  U DL- Based  Framew o rk f o r                             
C h ild ren 's Sch o o l Su ccess       
Brookes Publishing Co. Paperback. Book Condition: new. BRAND NEW, Six Steps to Inclusive
Preschool Curriculum: A UDL-Based Framework for Children's School Success, Eva M. Horn,
Susan B. Palmer, Gretchen D. Butera, Joan A. Lieber, How...
Do w n lo ad  eBo o k »      

C h au cer's C an terb u ry  Tales       
Walker. 1 Paperback(s), 2007. soH. Book Condition: New. Travel back to medieval England and
join GeoJrey Chaucer's band of Canterbury pilgrims in this introduction to one of Britain's
great literary treasuresone of Marcia Williams's puckish...
Do w n lo ad  eBo o k »      

Geo rge Wash in gto n 's M o th er       
Penguin Putnam Inc. Paperback / soHback. Book Condition: new. BRAND NEW, George
Washington's Mother, Jean Fritz, DyAnne DiSalvo-Ryan, The All Aboard Reading series
features stories that capture beginning readers' imagination while developing their
vocabulary and...
Do w n lo ad  eBo o k »      

Fran ces H o d gso n  Bu rn ett's a L ittle  P rin cess           
Penguin Young Readers Group. Paperback / soHback. Book Condition: new. BRAND NEW,
Frances Hodgson Burnett's a Little Princess, Deborah Hautzig, N/A, Natalie Carabetta, The All
Aboard Reading series features stories that capture beginning readers' imagination...
Do w n lo ad  eBo o k »      

H o u d in i's  Gif t      
Independent Publishers Group (IPG) - Chicago Review Press, 2009. Hardcover. Book
Condition: New. Revisiting well-loved characters from a past adventure, this picture book
presents animal-loving Ben with the challenge of having another pet after losing...
Do w n lo ad  eBo o k »      
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A  Do g o f  Flan d ers:  U n ab rid ged ; In  Easy - to - R ead  Ty p e ( Do v er C h ild ren 's Th riH                                      
C lassics)
Dover Publications, 2011. Paperback. Book Condition: New. No Jacket. New paperback book
copy of A Dog of Flanders by Ouida (Marie Louise de la Ramee). Unabridged in easy to read
type. Dover Children's Thrift Classic.
R ead  eP u b  »    

U n p lu g Y o u r Kid s:  A  Paren t's Gu id e to  R aisin g H ap p y ,  A ctiv e an d  Well- A d ju sted                            
C h ild ren  in  th e Digital  A ge       
Adams Media Corporation. Paperback. Book Condition: new. BRAND NEW, Unplug Your Kids:
A Parent's Guide to Raising Happy, Active and Well-Adjusted Children in the Digital Age, David
Dutwin, TV. Web Surfing. IMing. Text Messaging. Video
R ead  eP u b  »    

DK R ead ers L 1:  Feed in g Time     
DK Publishing (Dorling Kindersley). Paperback / soHback. Book Condition: new. BRAND NEW,
DK Readers L1: Feeding Time, Lee Davis, DK Publishing, Linda Martin, This Level 1 book is
appropriate for children who are just beginning
R ead  eP u b  »    

In stru men tatio n  an d  C o n tro l Sy stems           
Elsevier Science & Technology. Paperback. Book Condition: new. BRAND NEW PRINT ON
DEMAND., Instrumentation and Control Systems, William Bolton, In a clear and readable style,
Bill Bolton addresses the basic principles of modern instrumentation and
R ead  eP u b  »    

Th e R igh t Kin d  o f  P rid e:  A  C h ro n icle o f  C h aracter,  C aregiv in g an d  C o mmu n ity                            
Right Kind of Pride, United States, 2014. Paperback. Book Condition: New. 229 x 152 mm.
Language: English . Brand New Book ***** Print on Demand *****.AHer 20 years of marriage
author Christopher Cudworth and his
R ead  eP u b  »    
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