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Abstract

This paper introduces the classical extreme value theorem and three examples are provided by way of illustration.
The computations for the model estimations are carried out using the extRemes of R statistical software program.
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[1] "Maximum Likelihood Estimates:”

MLE Stand Err.MU:(identity) -0.07467 0.12024
SIGMA<identity) 0.74121 0.11259
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[1] "Negative log-likelihood: 77.2372558627211"

Parameter covariance:,1][,2][,3]

[1] 0.014457046 0.009767753  -0.004453080
[2] 0.009767753 0.012675911 0.001537216
3] 0.00445308 0.001537216 0.019756846
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[1] "Maximum Likelihood Estimates:"

MLE Stand.Err
MU:(identity) 96.43427 3.99951
SIGMA:(identity) 35.70065 3.12339
Xi(identity) 0.13926 0.08816

[1] "Negative log-likelihood: 560.03270499351"

Parameter covariance:[,1][,2][.3]

{1,) 159960614 6.79910970 -0.133392894

[2,) 6.7991097 9.75554493 -0.065424682

[3]0.133392 -0.06542468 0.007772035
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