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Multivariate extreme-value theory focuses on estimating the probability of a random vector
falling into a specific extreme failure set. In the context of environmental data, this vector could
represent quantities such as maximum daily wind speeds, rainfall amounts, or temperatures at
a set of d locations. In this setting, an extreme event would indicate that a value in at least
one location could lead to a climatological catastrophe. The primary goal of the project is to
understand both the theoretical and numerical aspects of the method presented in Kiriliouk
and Zhou (2022). This methodology relies on a parametric approach and on a generalization
of the tail pairwise dependence matrix.
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