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1 Multivariate Extreme Value Distribution

Let Xq..... X, be i.i.d. random vectors in R? with joint d.f. F and marginal
d.f. Fi..... Fg. Xi = (X;q1..... X, )" can be interpreted e.g. as losses of d
different types observed in periods ¢ = 1.....n. We are interested in the

componentwise block maxima
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We shall deal with the behavior of the vector

namely. with the limit behavior of M,, when n — oo. for an appropriate

normalization

where ¢, and d,, are vectors of constants. satisfying ¢, > 0 (componentwise).

Pripomenme zde zakladni vysledky jednorozmerné teorie extrémnich hod-
11OT:
Predpokladejme. ze X{. Xs,... je posloupnost i.i.d. nahodnych velicin s

distribucni funkei F'. Potom

M, = max(X;..... X,)






