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Abstract: Statistics of extremes deals with disastrous rare events like heavy rains, strong

winds, earthquakes, etc. For planning embankments and other constructions, or to sell the

insurance to cover the loss, the assessment of the possible severeness is essential. Frequently,

the possibility of the events, which people have never experienced, must be estimated, that

is we have to extrapolate statistically available data. A standard procedure is to make use

of the two types of basic distributions, the generalized extreme value distributions (GEV),

and the generalized Pareto distributions (GP). According to the available data one of two
distributions is adopted, the GEV for block maxima and the GP for threshold exceedances.
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