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Abstract:  

The analysis of properties of general Gaussian processes has been the subject of active studies in 

recent years. Among others, an important role is played by extremes and related functionals of 

analyzed processes. Motivation is delivered by a number of open theoretical problems as well as 

applied probability models in insurance, queueing theory, hydrodynamics or anomalous diffusions. 

Since only a few solutions of interesting problems are known in explicit form, then there is a great 

need to develop techniques that allow to find asymptotic behavior of supremum distributions. 

In this talk I present recently studied problems in the theory of asymptotic behavior of supremum 

distribution of Gaussian process and their connections with ruin probability for a risk processes, a 

steady-state buffer content for fluid queues, or exit problems for iterated processes. 

The talk is based on joint work with Krzysztof Debicki (University of Wroclaw) and Michel Mandjes 

(University of Amsterdam).  
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“Extremes of Gaussian Processes” 
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http://www.pauljhurtado.com/teaching/SP16/

http://www.pauljhurtado.com/teaching/SP16/
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Data & Graphics

Why has “applied statistics” become data science?

1 There’s more to statistics than the models! Data are key!
2 Computers allow us to access data in various ways.
3 We can do more than compute statistics: visualization.

4 In short, because computers are redefining statistics.

This highlights two skill sets you might want to acquire:
1 Proficiency accessing and manipulating data, and
2 data visualization.
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http://ebird.org/content/ebird/news/gbif/

http://ebird.org/content/ebird/news/gbif/
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Example

Geolocator light data from a Canvasback near Reno, NV.

Courtesy of Chris Nikolai
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Example

http://ebird.org/content/ebird/news/lasortemap/

http://ebird.org/content/ebird/news/lasortemap/
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Textbook Data

Head over to the textbook author’s website, and download the
data and R scripts. Save these to a data/ directory and
rscripts/ directory, respectively.
http://www.stat.tamu.edu/~sheather/book/

Copy the Chapter 1 R code and data into a different directory.

http://www.stat.tamu.edu/~sheather/book/
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