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Mi 07.11.2018
16:15

Prof. Dr. Valeria Simoncini
(Università di Bologna, Italien)

Computational Methods for Large-Scale Matrix Equations and 
Application to PDEs

Mi 21.11.2018
16:15

Prof. Dr. Vince Geiger
(Australian Catholic University, Australien,
Giovanni-Prodi-Gastprofessor in diesem Semester)

Designing Tasks for Students across the Curriculum, Adults‘ 
Mathematical Literacy, and Generating MINT Capability Sets

Mi 05.12.2018
16:15

Prof. Dr. Simone Padoan
(Università Bocconi, Milano, Italien)

Multivariate Extreme-Value Theory and Estimation

Mi 19.12.2018
16:15

Prof. Dr. Anna Mazzucato
(Penn State University, USA)

Optimal Mixing in Incompressible Flows

Di 08.01.2019
16:15

Prof. Dr. Markus Haltmeier
(Universität Innsbruck, Österreich)

Deep Learning in Inverse Problems

Mi 16.01.2019
16:15

Prof. Dr. Matthias Kriesell
(Universität Ilmenau)

Colorings and Minors in Graphs

Mi 30.01.2019
16:15

Prof. Dr. Andrei Agrachev
(International School for Advanced Studies, Trieste, Italien)

Curvature and a Long-Time Behavior of Dissipative Systems

Alle Vorträge finden auf dem Campus Hubland-Nord im SE40 in Mathematik Ost (Emil-Fischer-Straße 40, 97074 Würzburg) statt.
Im Anschluss an die Vorträge stehen Kaffee und Tee im Foyer vor dem SE40 bereit.
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Zu diesem Vortrag laden wir Sie herzlich ein.
Im Anschluss an den Vortrag findet ein Empfang statt.

Die Dozentinnen und Dozenten der Mathematik

Michael Falk
Julius-Maximilians-Universität Würzburg

An Offspring of Multivariate Extreme
Value Theory: D-Norms

Mittwoch, der 22. Jan. 2020 • 16:15 Uhr

Graduate School of Life Sciences, Beatrice-Edgell-Weg 21, Campus Hubland-Nord

Inhaltsangabe:

Multivariate extreme value theory (MEVT) is the appropriate mathematical toolbox for analy-
zing several extremal events simultaneously. However, MEVT is by no means easy to access;
its key results are formulated in a measure theoretic setup in which a common thread is not
visible.
Writing the angular measure in MEVT in terms of a random vector, however, provides the
missing common thread: Every result in MEVT can be formulated using a particular kind of
norm on multivariate Euclidean space, called a D-norm. Deep results turn out to be elemen-
tary and easily seen properties of D-norms.

Norms are introduced in each introductory course on mathematics as soon as the multiva-
riate Euclidean space is introduced. The definition of an arbitrary D-norm requires only the
additional knowledge of random variables and their expectations. But D-norms do not only
constitute the common thread through MEVT; they are of mathematical interest of their own.


