Course 2 : Extremes and records by Sanjib Sabhapandit (RRI, Bangalore)
Suggested readings/references

[1] R. A. Fisher and L. H. C. Tippett, Limiting forms of the frequency distribution of the
largest or smallest member of a sample, Mathematical Proceedings of the Cambridge
Philosophical Society 24, 180 (1928).

[2] B. Gnedenko, Sur La Distribution Limite Du Terme Maximum D’Une Serie
Aleatoire, Annals of Mathematics, 44, 423 (1943).

[3] E.J. Gumbel, Statistics of Extremes, Columbia University Press, New York (1958).

[4] V. B. Nevzorov, Records: Mathematical Theory, Translations of Mathematical
Monographs, Vol. 194, American Mathematical Society,
Provtdenre, Rhode Island (2001).

[5] B.C. Arnold, N. Balakrishnan, and H. N. Nagaraja, Records, Wiley, New York,
(1998).

[6] J. Krug, Records in a changing world, Journal of Statistical Mechanics: Theory and
Experiment Po7001 (2007).

[7] S. Sabhapandit and S. Majumdar, Density of Near-Extreme Events, Phys. Rev. Lett.
98, 140201 (2007).

[8] A. Perret, A. Comtet, S. N. Majumdar, and G. Schehr, Near-Extreme Statistics of
Brownian Motion, Phys. Rev. Lett. 111, 240601 (2013).

[9] S. N. Majumdar and R. M. Ziff, Universal Record Statistics of Random Walks and
Lévy Flights, Phys. Rev. Lett., 101, 050601 (2008).

[10] S. Sabhapandit, Record statistics of continuous time random walk, Europhysics
Letters 94, 20003 (2011).

[11] C. Godréche, S. N. Majumdar, and G. Schehr, Record statistics of a strongly
correlated time series: random walks and Lévy flights,
J. Phys. A: Math. Theor. 50, 333001 (2017).

[12] S. N. Majumdar,

Universal first-passage properties of discrete-time random walks and Lévy flights on a
line: Statistics of the global maximum and records,

Physica A, 389, 4299 (2010).



