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3.2.2 MINATOVYUNIN (Unit Root)
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3.2.4 M51)5zanaunsuVY Bivariate Generalized Extreme Value Distribution (BGEYV)
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Bivariate Block Maxima Method

log(B,(BBL)
B(SET,BBL) = exp {1og(B1 (SET)B,(BBL)) x A (log(;i(SEZT)BZ (B)BL)))} (3.5)
log(B,(KBANK)
B(SET,KBANK) = exp {log(Bl (SET)B,(KBANK)) x A (log (;i(s;mz (KBABVK))» (3.6)

3.2.5 M55z suu Bivariate Generalized Pareto Distribution (BGPD)

15 umsszanammnsimes lunmsdszuna lagldamvouaadasinanFounuve

1 1 T 9 . A
M3NILIBAIGA TR AT Bivariate Threshold Exceedances

C(SET,BBL) = exp{—V(SET, BBL)},SET > 0,BBL > 0 (3.7)

C(SET,KBANK) = exp{—V(SET,KBANK)},SET > 0,KBANK >0  (3.9)
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