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This talk

> This handout, together with the remainder of the talk, may be downloaded from


http://www.maths.lancs.ac.uk/~butler/presentations/
Introductory material upon EVT

> A very well written, non-technical, introduction to EVT from a statistical perspective is 


Coles, S.G. (2001) An Introduction to Statistical Modelling of Extreme Values
Software for EVT

> A guide to software for EVT is provided by Alec Stephenson’s at


http://www.maths.lancs.ac.uk/~stephena/software/
The oceanographic application

> More information about the work of POL is available at


http://www.pol.ac.uk/~home/
> The example dataset (NEAC-DNMI 1955-2001) of this talk, is used in the paper


Flather, R.A., Smith, J.A., Richard, J.C., Bell, C. and Blackman, D.L. (1998)

 
Direct estimates of extreme storm surge elevations from a 40 year numerical 


model simulation and from observations, 

The Global Atmosphere and Ocean System, 6, 165-176.

    to test for climate change effects upon extreme surge levels.

> A modern (but mathematically heavy) overview of numerical oceanography is 


Kantha, L.A. and Clayson, C.H. (2000) Numerical models of oceans and oceanic

 
processes. Academic press, San Diego, California, USA.

The Heffernan-Tawn model

> This model is proposed in


Heffernan, J. and Tawn, J. (2003) A conditional approach to multivariate extremes.


Accepted for publication in J. R. Statist. Soc. B.
> A current draft of this paper may be downloaded from


http://www.maths.lancs.ac.uk/~currie/
My thesis

> The working structure of my thesis is as follows 


Chapter 1
Introduction

Chapter 2
Exploiting linkage and dependence in bivariate extremes


Chapter 3
Conditional multivariate extremes under 

conditional independence


Chapter 4
A conditionally-specified model for spatial extremes


Chapter 5
Modelling storm surges in the NE Atlantic

> Drafts of chapters 2 and (part of) 3, as well as a draft thesis overview, may be downloaded from


http://www.maths.lancs.ac.uk/~butler/thesis/halfway/
Questions ?

Email me at a.butler@lancaster.ac.uk
