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= POT: modelling peaks over a threshold

The Generalised Pareto Distribution (GPD) is the limiting distribution of normalised excesses over a threshold, as the threshold approaches the
endpoint of the variable (Pickands, 1975). The POT package contains useful tools to perform statistical analysis for peaks over a threshold using
the GPD approximation. There is many packages devoted to the extreme value theory (evd, ismev, evir,...); however, the POT package is
specialised in peaks over threshold analysis. Moreover, this is currently the only one which proposes many estimators for the GPD. A user's
guide (as a package vignette) and two demos are also included in the package.
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