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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:

Shirley Joy:

This Laws of Small Numbers: Extremes and Rare Events are generally reliable for you who want to be
considered a successful person, why. The reason why of this Laws of Small Numbers: Extremes and Rare
Events can be one of many great books you must have will be giving you more than just simple reading food
but feed a person with information that might be will shock your previous knowledge. This book is definitely
handy, you can bring it all over the place and whenever your conditions at e-book and printed ones. Beside
that this Laws of Small Numbers: Extremes and Rare Events forcing you to have an enormous of experience
like rich vocabulary, giving you demo of critical thinking that we understand it useful in your day activity.
So , let's have it and enjoy reading.

Paul Birch:

This book untitled Laws of Small Numbers: Extremes and Rare Events to be one of several books that best
seller in this year, honestly, that is because when you read this guide you can get a lot of benefit on it. You
will easily to buy this book in the book retail store or you can order it by way of online. The publisher in this
book sells the e-book too. It makes you quicker to read this book, as you can read this book in your
Smartphone. So there is no reason for your requirements to past this book from your list.

Johnny Ballance:

Reading can called thoughts hangout, why? Because if you are reading a book mainly book entitled Laws of
Small Numbers: Extremes and Rare Events your thoughts will drift away trough every dimension, wandering
in each aspect that maybe mysterious for but surely can be your mind friends. Imaging just about every word
written in a e-book then become one contact form conclusion and explanation in which maybe you never get
before. The Laws of Small Numbers: Extremes and Rare Events giving you yet another experience more
than blown away your head but also giving you useful details for your better life within this era. So now let
us explain to you the relaxing pattern is your body and mind will be pleased when you are finished
examining it, like winning a casino game. Do you want to try this extraordinary wasting spare time activity?

John Flores:

Do you like reading a book? Confuse to looking for your best book? Or your book ended up being rare? Why
so many query for the book? But virtually any people feel that they enjoy for reading. Some people likes
examining, not only science book but also novel and Laws of Small Numbers: Extremes and Rare Events or
perhaps others sources were given knowledge for you. After you know how the truly great a book, you feel
desire to read more and more. Science publication was created for teacher or students especially. Those
guides are helping them to bring their knowledge. In additional case, beside science book, any other book
likes Laws of Small Numbers: Extremes and Rare Events to make your spare time much more colorful.
Many types of book like this.
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