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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 amathematically 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 thisthird edition, the dramatic change of focus of extreme value theory has been taken into account: from
concentrating on maxima of observationsit 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 thiswill surely be avaluable resource for anyone involved in, or seeking to master,
the more mathematical features of thisfield."
David Stirzaker, Bulletin of the London Mathematical Society

"Laws of Small Numbers can be highly recommended to everyone who islooking for a smooth introduction
to Poisson approximationsin 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:

Katherine Belcher:

Playing with family in a park, coming to see the ocean world or hanging out with good friends is thing that
usually you may have done when you have spare time, and then why you don't try factor that really opposite
from that. Just one activity that make you not sensation tired but still relaxing, trilling like on roller coaster
you are ride on and with addition info. Even you love Laws of Small Numbers: Extremes and Rare Events,
you could enjoy both. It is great combination right, you still desire to missit? What kind of hang typeisit?
Oh can happen its mind hangout guys. What? Still don't get it, oh come on its named reading friends.

Ruby Sprankle:

Beside this Laws of Small Numbers: Extremes and Rare Eventsin your phone, it may give you away to get
closer to the new knowledge or data. The information and the knowledge you are going to got here is fresh
from the oven so don't become worry if you fedl like an aged people live in narrow community. It is good
thing to have Laws of Small Numbers. Extremes and Rare Events because this book offers to your account
readable information. Do you often have book but you do not get what it's exactly about. Oh come on, that
wil happen if you have thisinside your hand. The Enjoyable agreement here cannot be questionable, just like
treasuring beautiful island. Use you still want to missit? Find this book and read it from today!

Jerry Goble:

Asauniversity student exactly feel bored to be ableto reading. If their teacher asked them to go to the
library in order to make summary for some reserve, they are complained. Just tiny students that has reading's
heart and soul or real their hobby. They just do what the trainer want, like asked to go to the library. They go
to at this time there but nothing reading serioudly. Any students feel that examining is not important, boring
and can't see colorful images on there. Yeah, it isto get complicated. Book is very important in your case. As
we know that on this period of time, many ways to get whatever we would like. Likewise word says, many
ways to reach Chinese's country. So, this Laws of Small Numbers: Extremes and Rare Events can make you
truly feel more interested to read.

Laurie Cales:

What is your hobby? Have you heard that will question when you got students? We believe that that concern
was given by teacher for their students. Many kinds of hobby, Every person has different hobby. And you
also know that little person like reading or as studying become their hobby. Y ou should know that reading is
very important as well as book as to be the matter. Book is important thing to increase you knowledge,
except your teacher or lecturer. Y ou find good news or update with regards to something by book. A
substantial number of sorts of books that can you decide to try be your object. One of them is niagra Laws of
Small Numbers: Extremes and Rare Events.
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