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Convergence of Excesses Over a Threshold
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Pickands-Balkema-de Haan Theorem
Let u be a suitably high level and denote Y := X — u such that Y|Y >0

is the r.v. of the conditional excesses over the threshold u, with d.f. F,,.
Then, we have that

FeDu(Ge) & lim 1—Fy(y) = (L+&y)
u—x
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Figure 3.3, page 63 — Visual aid of ALRSM pro-
cedure for a simulated sample of size n = 500
from a Hybrid(0.75, 0.2) distribution, with sam-

ple quantile threshold candidates {u,-},-zgl.
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Dependence Analysis - Il

Winter: Region 2
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Summer: Region 1

0.06-

0.05-

0.04-

0.03-

0.02-

0.01-

0.00-

'
200

'
400

Stations —

j1-j2

'
600

!
800
kn

st.1l
st.51

'
1000

st.22
st.23

'
1200

'
1400

Figure 7.27, page 192 — Estimates of &, ;, (ky) for selected pairs of stations j1,j2 in both seasons, for ky =

100, . . ., 1400.
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