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' ARCH Term
' GARCH Term
'7 Central limit theorem
'8 Block maxima
1% peaks Over threshold (POT)
2 Hill plot
2! Frechet Distribution
** Gumbel Distribution
> Weibull Distribution
# location Parameter
¥ Scale Parameter
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28 probability distribution function (PDF)
% Maximum Likelihood Estimation (MLE)
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46 Box—Jenkins
47 Autocorrelation
8 Partial Autocolalation

* QQ-Plot
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