Bibliography

Barão, M. I. and Tawn, J. A. (1999) Extremal analysis of short series with outliers:

sea-levels and athletics records. Appl. Statist., 48, 469–487.

Barnett, V. (1976) The ordering of multivariate data (with discussion). J. Roy.

Statist. Soc. A, 139, 318–355.

Beirlant, J., Teugels, J. and Goegebeur, Y. (2003) Statistics of Extremes: Theory and Applications. London: Wiley. In preparation.

Berman, S. M. (1964) Limit theorems for the maximum term in stationary sequences. Ann. Math. Statist., 35, 502–516.

Capéraà, P., Fougères, A.-L. and Genest, C. (1997) A nonparametric estimation procedure for bivariate extreme value copulas. Biometrika, 84, 567–577.

Coles, S. G. (1991) Statistical Methodology for the Multivariate Analysis of Environmental Extremes. PhD thesis, Sheffield University.

Coles, S. G. (2001) An Introduction to Statistical Modeling of Extreme Values.

London: Springer.

Coles, S. G. and Tawn, J. A. (1991) Modelling extreme multivariate events. J.

Roy. Statist. Soc. B, 53, 377–392.

Coles, S. G. and Tawn, J. A. (1994) Statistical methods for multivariate extremes:

an application to structural design (with discussion). Appl. Statist., 43, 1–48.

David, H. A. (1981) Order Statistics. Second edition. London: Wiley. Deheuvels, P. (1983) Point processes and multivariate extreme values. J. Mult.

Anal., 13, 257–273.

Deheuvels, P. (1985) Point processes and multivariate extreme values II. In Multivariate Analysis VI (P. R. Krishnaiah, Ed.), 145–164. Amsterdam: North Holland.

Deheuvels, P. (1991) On the limiting behaviour of the Pickands estimator for bivariate extreme-value distributions. Statist. Probab. Letters, 12, 429–439.

Embrechts, P., Klüppelberg, C. and Mikosch, T. (1997) Modelling Extremal Events.

Springer.

Ferro, C. A. T. and Segers, J. (2003a) Inference for clusters of extreme values. J.

Roy. Statist. Soc. B, 65, 545–556.

Ferro, C. A. T. and Segers, J. (2003b) Extreme value methods in time series analysis. To appear in Statistics of Extremes: Theory and Applications (J. Beirlant, J. Teugels and Y. Goegebeur). London: Wiley.

Fisher, R. A. and Tippett, L. H. C. (1928) Limiting forms of the frequency distribution of the largest or smallest member of a sample. Proc. Cambridge Phil. Soc., 24, 180–190.

Frigessi A., Haug, O. and Rue, H. (2002) A dynamic mixture model for unsupervised tail estimation without threshold selection. Extremes, 5, 219–235.

Galambos, J. (1975) Order statistics of samples from multivariate distributions.

J. Amer. Statist. Assoc., 70, 674–680.

Ghoudi, K., Khoudraji, A. and Rivest, L.-P. (1998) Propriétés statistiques des copules de valeurs extrêmes bidimensionnelles. Canad. J. Statist., 26, 187– 197.

Guillou, A. and Hall, P. (2001) A diagnostic for selecting the threshold in extreme value analysis. J. Roy. Statist. Soc. B, 63, 293–305.

Gumbel, E. J. (1960) Bivariate exponential distributions. J. Amer. Statist. Assoc., 55, 698–707.

de Haan, L. (1985) Extremes in higher dimensions: the model and some statistics.

Proc. 45th Session, Int. Stat. Inst., paper 26.3. Amsterdam: International Statistical Institute.

de Haan, L. and Resnick, S. I. (1977) Limit theory for multivariate sample extremes. Z. Wahr. Ver. Geb., 40, 317–337.

de Haan, L. and de Ronde, J. (1998) Sea and wind: multivariate extremes at work.

Extremes, 1, 7–45.

de Haan, L. and Sinha, A. K. (1999) Estimating the probability of a rare event.

Ann. Statist., 27, 732–759.

Hall, P. and Presnell, B. (1999) Density estimation under constraints. J. Comp.

Graph. Stat., 8, 259–277.

Hall, P. and Tajvidi, N. (2000) Distribution and dependence-function estimation for bivariate extreme-value distributions. Bernoulli, 6, 835–844.

Hawkes, P. J., Gouldby, B., Yarde, A., Tawn, J. A. and Bortot, P. (1998) The joint probability of waves and water levels: JOIN-SEA. HR Wallingford, report SR 537.

Heffernan, J. and Tawn, J. A. (2003) A conditional approach for multivariate extreme values. To appear in J. Roy. Statist. Soc. B.

Hsing, T. (1987) On the characterization of certain point processes. Stochastic Process. App., 26, 297–316.

Hsing, T. (1989) Extreme value theory for multivariate stationary sequences. J.

Mult. Anal., 29, 274–291.

Hsing, T. (1991) On tail index estimation using dependent data. Ann. Statist., 19, 1547–1569.

Hsing, T., Hüsler, J. and Leadbetter, M. R. (1988) On the exceedance point process for a stationary sequence. Probab. Theory Related Fields, 78, 97–112.

Hüsler, J. and Reiss, R.-D. (1989) Maxima of normal random vectors: between independence and complete dependence. Statist. Probab. Letters, 7, 283–286.

Joe, H. (1989) Families of min–stable multivariate exponential and multivariate extreme value distributions. Statist. Probab. Letters, 9, 75–82.

Joe, H., Smith, R. L. and Weissman, I. (1992) Bivariate threshold methods for extremes. J. Roy. Statist. Soc. B, 54, 171–183.

Kotz, S. and Nadarajah, S. (2000) Extreme Value Distributions: Theory and Applications. Imperial College Press.

Leadbetter, M. R. (1974) On extreme values in stationary sequences. Z. Wahr.

Ver. Geb., 28, 289–303.

Leadbetter, M. R. (1983) Extremes and local dependence in stationary sequences.

Z. Wahr. Ver. Geb., 65, 291–306.

Leadbetter, M. R. (1991) On a basis for ‘Peaks over Threshold’ modeling. Statist.

Probab. Letters, 12, 357–362.

Leadbetter, M. R., Lindgren, G. and Rootzén, H. (1983) Extremes and Related Properties of Random Sequences and Processes. New York: Springer.

Ledford, A. W. and Tawn, J. A. (2003) Diagnostics for dependence within time series extremes. J. Roy. Statist. Soc. B, 65, 521–543.

Mori, T. (1977) Limit distributions of two-dimensional point processes generated by strong-mixing sequences. Yokohama Math. J., 25, 155–168.

Nadarajah, S. (1999) Simulation of multivariate extreme values. J. Statist. Comput. Simul., 62, 395–410.

Nadarajah, S. (2000) Approximations for bivariate extreme values. Extremes, 3, 87–98.

Nadarajah, S. (2001) Multivariate declustering techniques. Environmetrics, 12, 357–365.

Nandagopalan, S. (1994) On the multivariate extremal index. J. Res. Natl. Inst.

Stand. Technol., 99, 543–550.

Newell, G. F. (1964) Asymptotic extremes for m-dependent random variables.

Ann. Math. Statist., 35, 1322–1325.

O’Brien, G. L. (1987) Extreme values for stationary and Markov sequences. Ann.

Probab., 15, 281–291.

Parzen, E. (1962) On estimation of a probability density function and mode. Ann.

Math. Statist., 33, 1065–1076.

Perfekt, R. (1997) Extreme value theory for a class of Markov chains with values in R^d. Adv. Appl. Probab., 29, 138–164.

Pickands, J. III (1971) The two-dimensional Poisson process and extremal processes. J. Appl. Probab., 8, 745–756.

Pickands, J. III (1975) Statistical inference using extreme order statistics. Ann.

Statist., 3, 119–131.

Pickands, J. III (1981) Multivariate extreme value distributions. Proc. 43rd Session, Int. Stat. Inst., 859–878.

Resnick, S. I. (1987) Extreme Values, Regular Variation, and Point Processes. New York: Springer–Verlag.

Sibuya, M. (1960) Bivariate extreme statistics. Ann. Inst. Statist. Math., 11, 195–210.

Smith, R. L. (1985) Statistics of extreme values. Proc. 45th Session, Int. Stat.

Inst., paper 26.1. Amsterdam: International Statistical Institute. Smith, R. L. (1992) The extremal index for a Markov chain. J. Appl. Probab., 29, 37–45.

Smith, R. L., Tawn, J. A. and Coles, S. G. (1997) Markov chain models for threshold exceedances. Biometrika, 84, 249–268.

Smith, R. L., Tawn, J. A. and Yuen, H. K. (1990) Statistics of multivariate extremes. Int. Statist. Rev., 58, 47–58.

Smith, R. L. and Weissman, I. (1994) Estimating the extremal index. J. Roy.

Statist. Soc. B, 56, 515–528.

Smith, R. L. and Weissman, I. (1996) Characterization and estimation of the multivariate extremal index. Unpublished.

Tawn, J. A. (1988) Bivariate extreme value theory: models and estimation. Biometrika, 75, 397–415.

Wand, M. P. and Jones, M. C. (1995) Kernel Smoothing. New York: Chapman & Hall.

Weissman, I. and Novak, S. Y. (1998) On blocks and runs estimators of the extremal index. J. Statist. Plan. Inf., 66, 281–288.