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Editorial Review

Review

From the reviews:

"According to the authors, who have provided significant contributions to this field by themselves, the ‘aim
of this book is to give a thorough account of the basic theory of extreme values, probabilistic and statistical,
theoretical and applied’. This goal has been certainly achieved. … The book certainly provides a nice
‘introduction’ into the recent developments of statistical (and probabilistic) extreme value theory. It will
serve as a useful reference for all graduate students and researchers in the field." (Josef Steinebach,
Zentralblatt MATH, Vol. 1101 (3), 2007)

"This book deals with the mature topic of extreme value theory (EVT) and its applications to diverse areas,
including finance, and many others. … The authors are among the leading experts in the field of EVT and
have written an authoritative treatment of the subject. It is an excellent reference book that also can be used
as a textbook for an advanced special topics course on EVT. Practitioners interested in developing a deeper
understanding of the area would benefit greatly from this text." (George Michailidis and Stilian Stoev,
Technometrics, Vol. 49 (4), 2007)

"The book under review gives a solid overview of EVT including not only the probabilistic fundamentals but
also the corresponding statistical theory. … the book also provides approximately 100 exercises and 100
references. The exercises should be considered as supplementary materials, since most of them are also
important results in EVT literature. … can be highly recommended to anyone who is interested in the recent
development of EVT theory and its statistical applications." (C. Zhou, Kwantitatieve Methoden, December,
2007)

"This book is in the long tradition of study of extreme value theory … . Two main themes are given full
treatment here for the first time in textbook form. … This is a valuable feature of this book … . This book is
a ‘must have’ for experts in extreme value theory, and would be an excellent choice for a special topics
course on the probabilistic and theoretical sides of extreme value theory, especially a course emphasizing the
multivariate aspects of extremes." (Jon A. Wellner, SIAM Review, Vol. 49 (2), 2007)

"This book is a recent addition to the Springer series on operations research and financial engineering. …
The book is divided into three parts … . for someone wanting to work in statistical aspects of extreme value
theory, the book is an excellent choice for self-study. The reader not only will receive a rigorous
introduction, but also will get to the cutting edge of inference for extreme values." (Peter C. Kiessler, Journal
of the American Statistical Association, Vol. 103 (482), 2008)

From the Back Cover

Extreme Value Theory offers a careful, coherent exposition of the subject starting from the probabilistic
and mathematical foundations and proceeding to the statistical theory. The book covers both the classical
one-dimensional case as well as finite- and infinite-dimensional settings. All the main topics at the heart of
the subject are introduced in a systematic fashion so that in the final chapter even the most recent



developments in the theory can be understood. The treatment is geared toward applications.

The presentation concentrates on the probabilistic and statistical aspects of extreme values such as limiting
results, domains of attraction and development of estimators without emphasizing related topics such as
point processes, empirical distribution functions and Brownian motion. An appendix on regular variation has
been added since some required results in that area are not available in book form. The usefulness of the
statistical theory is shown by treating several case studies in detail.

The book is a thorough, accessible, self-contained, graduate level treatment of modern extreme value theory
and some of its applications. It is aimed at graduate students and researchers and requires only maturity in
mathematics and statistics.

Users Review

From reader reviews:

Betty Ahlstrom:

The book Extreme Value Theory: An Introduction (Springer Series in Operations Research) make one feel
enjoy for your spare time. You should use to make your capable more increase. Book can to become your
best friend when you getting strain or having big problem with your subject. If you can make studying a
book Extreme Value Theory: An Introduction (Springer Series in Operations Research) to be your habit, you
can get considerably more advantages, like add your own personal capable, increase your knowledge about a
number of or all subjects. You could know everything if you like available and read a guide Extreme Value
Theory: An Introduction (Springer Series in Operations Research). Kinds of book are several. It means that,
science e-book or encyclopedia or other people. So , how do you think about this guide?

Shelia Lopez:

As people who live in typically the modest era should be up-date about what going on or data even
knowledge to make these keep up with the era that is always change and move ahead. Some of you maybe
will update themselves by reading books. It is a good choice for yourself but the problems coming to you
actually is you don't know which you should start with. This Extreme Value Theory: An Introduction
(Springer Series in Operations Research) is our recommendation to help you keep up with the world. Why,
since this book serves what you want and wish in this era.

Chris Robins:

The publication untitled Extreme Value Theory: An Introduction (Springer Series in Operations Research) is
the e-book that recommended to you you just read. You can see the quality of the guide content that will be
shown to you actually. The language that article author use to explained their ideas are easily to understand.
The writer was did a lot of investigation when write the book, hence the information that they share to you is
absolutely accurate. You also will get the e-book of Extreme Value Theory: An Introduction (Springer Series
in Operations Research) from the publisher to make you considerably more enjoy free time.



Ann Cason:

This Extreme Value Theory: An Introduction (Springer Series in Operations Research) is brand new way for
you who has intense curiosity to look for some information as it relief your hunger details. Getting deeper
you into it getting knowledge more you know otherwise you who still having tiny amount of digest in
reading this Extreme Value Theory: An Introduction (Springer Series in Operations Research) can be the
light food for you because the information inside this book is easy to get through anyone. These books create
itself in the form and that is reachable by anyone, yep I mean in the e-book application form. People who
think that in book form make them feel drowsy even dizzy this publication is the answer. So there is
absolutely no in reading a reserve especially this one. You can find what you are looking for. It should be
here for anyone. So , don't miss this! Just read this e-book kind for your better life along with knowledge.
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