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Abstract:
Extreme value theory is a statistical discipline that is focused in describing the 
unusual rather than the usual. Its objective is to quantify the stochastic behaviour 
of a process at  unusually large levels.  By definition, the observation of  these 
extreme values is very few frequent. Furthermore, the objective of an extreme 
analysis is to estimate probabilities of events that are more extreme than any that 
have already been observed. In this talk the classical block maxima models for 
extremes as well as threshold excesses models are introduced and illustrated by 
using real wind data.
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