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[3]

[2]

[1]
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RESEARCH Ph.D. STUDENTS
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[18]

[17]
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[15]

[14]

[13]

[12]

[11]

[10]

Ivanilda Cabral, FCT, Universidade Nova de Lisboa (co-supervision with
Frederico Caeiro).
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Estatistica de Extremos”, initiated at the end of 2014.
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Manuel do Carmo Gomes. ISEGI, Universidade Nova de Lisboa. “Politicas
de Amostragem em Controlo Estatistico da Qualidade” (co-supervision of
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Ligia Carla Pinto Henriques Jorge Rodrigues got the degree in 2009. Thesis
title: “Estimacdo de Viés Reduzido em Estatistica de Extremos”.
Universidade de Lisboa.

Frederico Almeida Gido Gongalves Caeiro got the Ph.D. degree in 2006.
Thesis title: “Estimacdo de Parametros de Acontecimentos Raros”.
Universidade de Lisboa.

Maria Cristina Miranda got the Ph.D. degree in 2005. Thesis title:
“Estatistica de Extremos: Estimacdo dos Indices Extremal e de Cauda”.
Universidade de Lisboa.

Orlando Oliveira got the Ph.D. degree in 2003. Thesis title: “In Extremis”.
Universidade de Lisboa.

Fernanda Figueiredo got the Ph.D. degree in 2003. Thesis title: “Controlo
Estatistico de Qualidade — Métodos Robustos”. Universidade de Lisboa.

M. Jodo Martins got the Ph.D. degree in 2001. Thesis title: “Estimagdo de
caudas Pesadas — Variantes ao Estimador de Hill” (co-supervision of M.
Manuela Neves). Universidade de Lisboa.

M. Graca Temido got the Ph.D. degree in 2000. Thesis title: “Classes de
Leis Limites em Teoria de Valores Extremos — Estabilidade e
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[8]

[7]

[6]

[3]

[4]

[3]

[2]

[1]

Semiestabilidade” (co-supervision of M. Luisa Canto e Castro).
Universidade de Coimbra.

Andreia Oliveira Hall got the Ph.D. degree in 1998. Thesis title: “Extremos
de Sucessoes de Contagem — Do Outro Lado do Espelho”. Universidade de
Lisboa.

M. Adelaide Valente de Freitas got the Ph.D. degree in 1998. Thesis title:
“Nova Classe de Aproximagoes em Teoria de Valores Extremos”.
Universidade de Aveiro.

M. Emilia Athayde got the Ph.D. degree in 1994. Thesis title: “Estudo de
Algumas Sucessoes Markovianas com Relevo para a Teoria de Extremos”.
Universidade de Lisboa.

M. Teresa Themido got the Ph.D. degree in 1994. Thesis title:
“Contribuicoes a Teoria de Valores Extremos”. Universidade de Coimbra.

Helena M. Simodes Ferreira got the Ph.D. degree in 1994. Thesis title:
“Condigoes de Dependéncia Local em Teoria de Valores Extremos”.
Universidade de Coimbra.

M. Isabel Bardo got the Ph.D. degree in 1993. Thesis title: “Comparagdo de
Populagoes de Gumbel”. Universidade de Lisboa.

M. Isabel Fraga Alves got the Ph.D. degree in 1992. Thesis title: “Inferéncia
Estatistica de Modelos Extremais”. Universidade de Lisboa.

M. Luisa Canto e Castro got the Ph.D. degree in 1992. Thesis title:
“Velocidades de Convergéncia em Teoria de Valores Extremos”.
Universidade de Lisboa.

M. Teresa Alpuim got the Ph.D. degree in 1989. Thesis title: “Contribui¢oes
a Teoria de Extremos em Sucessoes Dependentes”. Universidade de Lisboa.

RESEARCH M.Sc. STUDENTS
[21] Sérgio Vicente (“Extreme Value Theory: an Application to Sports”, DEIO,

FCUL, 2012). Co-orientador, em colaboragdo com M. Isabel Fraga Alves.

[20] Pedro Guimaraes (“Metodologia Jackknife na Estimag¢do Paramétrica em

Modelos Extremais: Programag¢do em R”, DEIO, FCUL, 2012).

[19] Paulo Jorge Dias dos Santos (“Testes Nao-Paramétricos para Valida¢do de

Modelos Extremais”, DEIO, FCUL, 2011).



[18] Manuel Dias Pedro (“Comparacio Assintética de Estimadores Semi-
parameétricos do Indice de Varia¢do Regular”, DEIO, FCUL, 2007).

[17] Clara Viseu (“Estimacdo do Indice de Variagdo Regular: a Metodologia
Jackknife Generalizado”, DE10, FCUL, 2005).

[16] Hugo Pereira (“Metodologia Jackknife Generalizado na Determinagdo de
Estimadores Alternativos ao Estimador de Hill”, DE1O, FCUL, 2004).

[15] Frederico Caeiro (“Generalizacées de Estimadores Cldssicos do Indice de
Variagdao Regular”, DEIO, FCUL, 2001).

[14] Claudia Santos (“Estimacdo do Indice de Variacdo Regular e Metodologia
Jackknife — Eficiéncia Assintotica de Estimadores”, DEIO, FCUL, 2001).

[13] Ana Maria Ferreira Gorjao Henriques ("O Modelo Generalizado de Pareto
em Teoria de Valores Extremos", DEIO, FCUL, 1997).

[12] Bruno Cecilio de Sousa (Comparagdo de Métodos Semi-Paramétricos de
Estimagdo do Indice de Cauda", DEIO, FCUL, 1996).

[11] M. Fernanda Figueiredo ("Desenvolvimentos Recentes em Cartas de
Controlo — Cartas CUSUSM e EWMA", DEIO, FCUL, 1995).

[10] Ana Paula Nascimento ("Recordes e Processo Pontual de Poisson", DEIO,
FCUL, 1994).

[9] Andreia Oliveira Hall ("Comportamento Assintotico do Maximo de
Sucessoes Estacionarias de Variaveis Aleatorias Inteiras", DEIO, FCUL,
1994).

[8] M. Graga Temido ("Valores Extremos em Modelo Normal", DEIO, FCUL,
1992).

[7] M. Cristina Souto de Miranda ("Influéncia do Modelo em Cartas de
Controlo", DEIO, FCUL, 1992).

[6] M. Adelaide Valente ("Extremos em Dimensdo Aleatoria e Aplica¢do a
Filas de Espera", DEIO, FCUL, 1991).

[5] Helena M. Simdes Ferreira ("Valores Extremos em Esquemas de
Dependéncia Fraca", Dep. Matematica, FCTUC, 1989).

[4] Jodo J. Ferreira Gomes ("Comparag¢do de Técnicas de Redugdo de
Variancia em Testes sobre Recordes", DEIOC, FCUL, 1988).
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M. Luisa Canto e Castro (“Velocidade de Convergéncia em Teoria de
Valores Extremos", DEIOC, FCUL, 1986).

M. Isabel Fraga Alves ("Técnicas de Simulagdo em Ajustamento de Modelos
Extremais", DEIOC, FCUL, 1985).

M. Teresa Alpuim ("Valores Recordes e Processos Extremais", DEIOC,
FCUL, 1984).

RESEARCH PROJECTS

[19]

[18]

[17]

[16]

[15]

[14]

[13]

[12]

[11]

COST (European Cooperation in Science and Technology): Computational
and Financial Econometrics: Theory and Applications. Coordinator: Erricos
Kontoghiorghes. Under evaluation.

Statistics, Science Methodology, Causality and Knowledge Building, as
Fellow of the Instituto de Investigacdo Cientifica Bento da Rocha Cabral,
since 2013.

CZ.1.07./2.3.00/20.0086, “STRENGTHENING INTERNATIONAL
COOPERATION OF THE KLIMATEXT RESEARH TEAM” (EU Project —
EU structural funds through the Czeck ministry of Education). Coordinator:
Jan Picek, Prague, 2012-2014. Maximum amount of support: 17 3 Maximum
amount of support: 17 389 099, 20 Czech Krowns = 687,000 EUR. Role:
international expert.

Leader of the project EXTREMA: Extremes in Today's World,
PTDC/MAT/101736/2008, 2010-2013, June. Maximum support: 89,520
EUR.

CIGMER (Causal Inquiries, Graphical Models and Estimating Risks
(CIGMER), ESF Research Networking Programme, 2010-2013. Member of
the Steering Committee. Not funded.

Participation in the Consorcium RISCOS — International Working Group on
the Reform of the State Laboratories, 2009-2012.

ESF Forward Look on "Mathematics and Industry", 2009-2012. Contact
person of CEAUL.

Leader of the Research Group Extremos, Estatisticas Ordinais e Aplicagoes,
inside the Research Unit “Centro de Estatistica e Aplicagdes”, 2007-2009.

Leader of the project ERSE — Extremes, Risk, Safety and the Environment,
PPDCT/MAT/58876/2004, 2007-2008.



[10] Leader of the project ERSE — Extremes, Risk, Safety and the Environment,

[9]

[8]

[7]

[6]

[3]

[4]

[3]

[2]

[1]

POCI/MAT/58876/2004, 2005-2007.

Leader of the Project Exploratory Data Analysis, Order Statistics, Outliers
and Extremes, inside the Research Unit “Centro de Estatistica e Aplica¢des”,
2003-2006.

Leader of the Project VEXTRA — Extreme Values and Resampling
Techniques, POCTI, FCT (2000-2003).

Participation in the Project MODEST — Statistical Modeling, a project
developed in the interaction of two sub-projects: the subproject MECAES —
Stochastic Models in Environment, Ecology and Health Sciences and the
subproject VELA — Extreme Values and Additive Laws (leader: 1997-2000).

Co-responsible in 1988/1989, jointly with T.J. Sweeting, Department of
Mathematics, University of Surrey, of the Project 'Statistical Methods for
the Analysis of Extremes’, submitted to the Treaty of Windsor Programme.

Leader of a Team on ‘Exploratory Data Analysis, Order Statistics and
Extremes’ since 1985 until 2003, CEAUL.

Leader of the Project "Modelos Extremais Paramétricos, Semi-Paramétricos
e Nao- Paramétricos”, CEAUL,1985-2003

Leader of the Project "Estatisticas Ordinais Extremais e Estatisticas L em

Esquemas Originais Ndo Necessariamente IID. Andlise Exploratoria de
Dados", CEAUL, 1985-2003.

From 1985 till 1988 was the leader of a Project on “Estatistica
Computacional e Exploragdo de Dados”, INIC.

From 1985 till 1988 participated in the Project “Centro de Documentagdo
sobre Extremos e Aplicagoes”, leadered by J. Tiago de Oliveira, INIC.

PUBLICATIONS

Thesis
[1]

Gomes, M.1. (1978).
Some Probabilistic and Statistical Problems in Extreme Value Theory.
Ph. D. Thesis, University of Sheftield.

Books (author)

[3]

Ventura, C., Pestana, D., Pestana, P. & Gomes, M.I. (2013). Glossarios de
Termos Estatisticos (Alemao-Portugués-Alemdo, Francés-Portugués-



[4]

[3]

[2]

[1]

Francés, Inglés-Portugués-Inglés). Instituto Nacional de Estatistica, Lisboa
(iv+334 pages),
ISBN: 978-989-25-0248-9.

Gomes, M.1., Fraga Alves, M.I. & Neves, C. (2013). Analise de Valores
Extremos: uma Introdugao.

Edi¢des S.P.E. & L.LN.E. (viii+267 pages),

ISBN: 978-972-8890-30-8

Gomes, M.I., Figueiredo, F. & Bardo, M.I. (2010).
Controlo Estatistico da Qualidade. Edigoes I.N.E. (xii+305 pages),
2% edition, revised, ISBN: 978-972-8890-23-0.

Fraga Alves, M.1., Gomes, M.I. & Sousa, L. (2007).
Fundamentos e Metodologias da Estatistica. Edigdes CEAUL (iv+101

pages).

Gomes, M.1. & Barao, M.I. (1999).
Controlo Estatistico da Qualidade. Edigdes S.P.E. (203 pages).

Books (editor)
[10] Oliveira, T., Gomes, M.I., Grilo, L., Oliveira, A. and Baptista, J. (2014).

[9]

[8]

[7]

[6]

[3]

Abstracts Book — 8th Workshop on Statistics, Mathematics and
Computation.

ISCEE editions, Santiago, ISBN: 978-972-9473-78-4.

Deposito Legal N°: 372503/14

Oliveira, M.T., Gomes, M.I., Kitsos, C., Oliveira, A. and Grilo, L. (2013).
Book of Abstracts—T1™ Workshop on Statistics, Mathematics and
Computation and 5™ International Conference on Risk Analysis.

Instituto Nacional de Estatistica (INE) editions, ISBN:978-972-9473-71-5.
Deposito Legal: 359956/13 (191 pages).

Fraga Alves, M.1., Gomes, M.1., de Haan, L. and Neves, C. (2011).
Risk and Extreme Values in Insurance and Finance: Book of Abstracts.
Edi¢cdes CEAUL, ISBN: 978-989-8203-73-1,

Deposito Legal: 325764 / 11 (x + 120 pages).

Gomes, M.I., Pestana, D. & Silva, P. (2008).
Bull. Internat. Statist. Inst. LXII (Electronic publication), ISI editions

Gomes, M.I., Pestana, D. & Silva, P. (2007).
IST 2007 Book of Abstracts. CEAUL, INE and ISI editions,
ISBN:978-972-8859-71-8 (Ixv+689 pages).

Fraga Alves, M.I, Gomes, M.1., de Haan, L. & Turkman, K.F. (2007).



[4]

[3]
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[1]

Statistical Extremes and Environmental Risk.
Edi¢cdes CEAUL, ISBN:978-972-8859-69-5 (94 pages).

Fraga Alves, M.I. & Gomes, M.I. (2006).

Extremes Day in Honor of Laurens de Haan: Extremes, Risk, Safety and the
Environment.

Edi¢cdes CEAUL (52 pages).

Hall, A., Gomes, M.1., Rootzén, H. & Scotto, M. (2004).
Extreme Value Analysis — Theory and Practice.
Edi¢des Universidade de Aveiro (112 pages).

Gomes, M.1,, de Haan, L., Pestana, D., Canto e Castro, L. & Fraga Alves,
M.L. (2003).

Extreme Values and Resampling Techniques.

Edi¢cdes CEAUL (98 pages).

Gomes, M.I., Pestana, D., Canto e Castro, L., Fraga Alves, M.I. & Martins,
M.J. (1999).

Extreme Values and Additive Laws.
Edi¢cdes CEAUL (101 pages).

Chapters in books

2014
[123]

[122]

[121]

[120]

[119]

Caeiro, F. and Gomes, M.I. (2014). Adaptive Choice of Optimal Threshold
in EVA. Chapter in: Dipak Dey and Jun Yan, Extreme Value Modeling
and Risk Analysis, Chapman-Hall/CRC, in press.

Gomes, M.I., Caeiro, F., Henriques-Rodrigues, L. and Manjunath, B.G.
(2014). Bootstrap methods in statistics of extremes. In Longin, F. (ed.),
Handbook of Extreme Value Theory and Its Applications to Finance and
Insurance. Handbook Series in Financial Engineering and Econometrics
(Ruey Tsay Adv.Ed.). John Wiley & Sons, in press.

Gomes, M.I., Henriques-Rodrigues, L. and Figueiredo, F. (2013+).
Resampling-based methodologies in statistics of extremes: environmental
and financial applications. Chapter in: Adrega Pinto, Bourguignon, Jeltsch
and Viana (eds.), Mathematics of Planet Earth: Energy and Climate , CIM
Series in Mathematical Sciences. Springer Verlag, in press.

Gomes, M.I., Brilhante, F. and Pestana, D. (2014+). A mean-of-order-p
class of value-at-risk estimators. In Kitsos, C., Oliveira, T., Rigas, A. and
Gulati, S. (eds.), Theory and Practice of Risk Assessment, Springer
Proceedings in Mathematics and Statistics, in press.

Figueiredo, F. and Gomes, M.1. (2014+). The role of asymmetric families
of distributions in eliminating risk to real data modelling. In Kitsos, C.,



[118]

[117]

[116]

[115]

[114]

[113]

2013
[112]

[111]

Oliveira, T., Rigas, A. and Gulati, S. (eds.), Theory and Practice of Risk
Assessment, Springer Proceedings in Mathematics and Statistics, in press.

Mendonga, S., Pestana, D. and Gomes, M.I. (2014+). Randomly stopped k-
th order statistics. In Kitsos, C., Oliveira, T., Rigas, A. and Gulati, S.
(eds.), Theory and Practice of Risk Assessment, Springer Proceedings in
Mathematics and Statistics, in press.

Gomes, M.I. and Stehlik, M. (2014+). The latest advances on the Hill
estimator and its modifications. In Akritas, M., Lahiri, S.N. and Politis, D.
(eds.), Topics in NonParametric Statistics, Springer-Verlag, Berlin and
Heidelberg, in press.

Gomes, M.I. (2014). Resampling Methodologies in the Field of Statistics
of Univariate Extremes. In Pacheco, A., Santos, R., Oliveira, M.R., and
Paulino, C.D. (eds.), New Advances in Statistical Modeling and
Application. Studies in Theoretical and Applied Statistics, Selected Papers
of the Statistical Societies, Springer-Verlag, Berlin and Heidelberg, 29-40.

Caeiro, F. e Gomes, M.I. (2014). A semi-parametric estimator of a shape
second order parameter, In Pacheco, A., Santos, R., Oliveira, M.R., and
Paulino, C.D. (eds.), New Advances in Statistical Modeling and
Application. Studies in Theoretical and Applied Statistics, Selected Papers
of the Statistical Societies, Springer-Verlag, Berlin and Heidelberg, 137-
144.

Henriques-Rodrigues, L. & Gomes, M.I. (2014). Peaks over random
threshold best linear unbiased estimation of the extreme value index, In Pa
Pacheco, A., Santos, R., Oliveira, M.R., and Paulino, C.D. (eds.), New
Advances in Statistical Modeling and Application. Studies in Theoretical
and Applied Statistics, Selected Papers of the Statistical Societies,
Springer-Verlag, Berlin and Heidelberg, 145-153.

Brilhante, M.F., Gomes, M.I. e Pestana, D. (2014). The mean-of-order p
extreme value index estimator revisited. In Pacheco, A., Santos, R.,
Oliveira, M.R., and Paulino, C.D. (eds.), New Advances in Statistical
Modeling and Application. Studies in Theoretical and Applied Statistics,
Selected Papers of the Statistical Societies, Springer-Verlag, Berlin and
Heidelberg, 163-175.

Gomes, M.I. (2013). Penultimate Approximations: Past, Present ... and
Future? In Fraga Alves, M.I. and Neves, M.M. (eds.). Extremes in Vimeiro
Today: Extended Abstracts, CEAUL editions, 5-6.

Beirlant, J., Caeiro, F. and Gomes, M.IL. (2013). An Overview and Open
Research Topics in Statistics of Univariate Extremes. In Fraga Alves, M.I.



[110]

[109]

[108]

[107]

[106]

[105]

[104]

[103]

and Neves, M.M. (eds.). Extremes in Vimeiro Today: Extended Abstracts,
CEAUL editions, 15.

Caeiro, F. and Gomes, M.I. (2013). Adaptive estimation of a shape second-
order parameter In Fraga Alves, M.I. and Neves, M.M. (eds.). Extremes in
Vimeiro Today: Extended Abstracts, CEAUL editions, 48-52.

Figueiredo, F., Gomes, M.1., Brilhante, M.I. and Neves, M.M. (2013). Tail
Index Estimation: Reducing Bias and Confidence Interevals Coverage.

Errors. In Fraga Alves, M.I. and Neves, M.M. (eds.). Extremes in Vimeiro
Today: Extended Abstracts, CEAUL editions, 68-71.

Reis, P., Canto e Castro, L., Dias, S. and Gomes, M.I. (2013). On the
penultimate approximations and reliability of parallel-series systems. In
Fraga Alves, M.I. and Neves, M.M. (eds.). Extremes in Vimeiro Today:
Extended Abstracts, CEAUL editions, 145-149.

Gomes, M.I., Henriques-Rodrigues, L. and Caeiro, F. (2013). Refined
Estimation of a Light Tail: an Application to Environmental Data. In
Torelli, Nicola; Pesarin, Fortunato; Bar-Hen, Avner (Eds.), Advances in
Theoretical and Applied Statistics, Chapter 14. Studies in Theoretical and
Applied Statistics, Selected Papers of the Statistical Societies (SIS 2010),
Springer-Verlag Berlin and Heidelberg GmbH & Co. KG. 2013. ISBN
978-3-642-35587-5 (SIS 2010), 143-152.

Caeiro, F. and Gomes, M.I. (2013). A class of semi-parametric probability
weighted moment estimators. In Oliveira, P., Temido, M.G., Henriques, C
and Vichi, M. (eds.) Studies in Theoretical and Applied Statistics:
Subseries B: Recent Developments in Modeling and Applications in
Statistics (SPE2010). Springer , 139-147.

Henriques-Rodrigues, L. and Gomes, M.I. (2013). A note on the PORT
methodology in the estimation of a shape second-order parameter. In
Oliveira, P., Temido, M.G., Henriques, C and Vichi, M. (eds.) Studies in
Theoretical and Applied Statistics: Subseries B: Recent Developments in
Modeling and Applications in Statistics (SPE2010). Springer , 127-137.

Gomes, M.I. and Henriques Rodrigues (2013). Adaptive PORT-MVRB
Estimation of the Extreme Value Index. In Oliveira, P., Temido, M.G.,
Henriques, C and Vichi, M. (eds.) Studies in Theoretical and Applied
Statistics:  Subseries B: Recent Developments in Modeling and
Applications in Statistics (SPE2010). Springer, 117-125.

Caeiro, F. and Gomes, M.I. (2013). Asymptotic Comparison at Optimal
Levels of Minimum-Variance Reduced-Bias Tail Index Estimators. In Lita
da Silva, J.; Caeiro, F.; Natario, I.; Braumann, C.A. (Eds.), Advances in
Regression, Survival Analysis, Extreme Values, Markov Processes and



2011

[102]

[101]

[100]

[99]

[98]

[97]

[96]

[95]

Other Statistical Applications, Studies in Theoretical and Applied
Statistics, Selected Papers of the Statistical Societies, Springer-Verlag
Berlin Heidelberg. DOI10.1007/978-3-642-32419-2 9. Print ISBN 978-3-
642-32418-5. Online ISBN 978-3-642-32419-2 (SPE 2009), 83-91.

Gomes, M.1., Figueiredo, F. and Neves, M.M. (2013). Adaptive Choice of
Thresholds and the Bootstrap Methodology: an Empirical Study. In Silva,
J.L.; Caeiro, F.; Natario, I.; Braumann, C.A. (Eds.), Advances in
Regression, Survival Analysis, Extreme Values, Markov Processes and
Other Statistical Applications, Studies in Theoretical and Applied
Statistics, Selected Papers of the Statistical Societies, Springer-Verlag
Berlin Heidelberg. DOI10.1007/978-3-642-32419-2 9. Print ISBN 978-3-
642-32418-5. Online ISBN 978-3-642-32419-2 (SPE 2009), 203-211.

Caeiro, F. and Gomes, M.I. (2013). A note on the asymptotic comparison
of two alternative estimators of shape second-order parameter. In K.F.
Turkman et al. (eds.) Symposium on Recent Advances in Extreme Value
Theory: Book of Abstracts, 47-50.

Figueiredo, F., Brilhante, M.F., Gomes, M.I. and Neves, M.M. (2013). The
role of jackknife and bootstrp in reliable reduced-bias tail index estimation.
In K.F. Turkman et al. (eds.) Symposium on Recent Advances in Extreme
Value Theory: Book of Abstracts, 59-62.

Gomes, M.I. (2013). Resampling methodologies and reliable tail
estimation. In K.F. Turkman et al. (eds.) Symposium on Recent Advances
in Extreme Value Theory: Book of Abstracts, 21.

Henriques-Rodrigues, L. and Gomes, M.I. (2013). PORT estimation of
second-order parameters. In K.F. Turkman et al. (eds.) Symposium on
Recent Advances in Extreme Value Theory: Book of Abstracts, 73-76.

Reis, P., Canto ¢ Castro, L., Dias, S. and Gomes, M.1. (2013). A note on
penultimate approximations and reliability of series-parallel structures. In
K.F. Turkman et al. (eds.) Symposium on Recent Advances in Extreme
Value Theory: Book of Abstracts, 99-102.

Vicente, S., Fraga Alves, M.I. and Gomes, M.I. (2013). Extreme Value
Theory and Sports: the Maximal Oxygen Uptake. In K.F. Turkman et al.

(eds.) Symposium on Recent Advances in Extreme Value Theory: Book of
Abstracts, 111-114.

Caeiro, F. and Gomes, M.I. (2011). Probability weighted-moment
bootstrap estimation: an application to insurance data. In Fraga Alves ef al.
(eds.). Risk and Extreme Values in Insurance and Finance: Book of
Abstracts, CEAUL editions, 27-30.



2010

2009

[94]

[93]

[92]

[91]

[90]

[89]

[88]

[87]

[86]

Figueiredo, F., Gomes, M.I. and Neves, M.M. (2011). Adaptive reduced
bias estimation of financial log-returns. In Fraga Alves et al. (eds.). Risk

and Extreme Values in Insurance and Finance: Book of Abstracts, CEAUL
editions, 43-46.

Gomes, M.I. and Henriques-Rodrigues, L. (2011). Adaptive reduced bias
invariant estimation of a heavy right tail: an application to financial log-
returns. In Fraga Alves et al. (eds.). Risk and Extreme Values in Insurance
and Finance: Book of Abstracts, CEAUL editions, 55-58.

Gomes, M.I., Henriques-Rodrigues, L. and Miranda, C. (2011). A heuristic
data-driven choice of tuning parameters in PORT-MVRB estimation. In
Fraga Alves et al. (eds.). Risk and Extreme Values in Insurance and
Finance: Book of Abstracts, CEAUL editions, 85-88.

Gomes, M.1. (2011).

Statistical process control.

In Lovric, M. (ed.), International Encyclopedia of Statistical Science. Part
19, 1459-1463, ISBN: 978-3-642-04897-5. Springer.

Gomes, M.1. (2011).

Acceptance sampling.

In Lovric, M. (ed.), International Encyclopedia of Statistical Science, Part
1, 5-7, ISBN: 978-3-642-04897-5, Springer.

Caeiro, M.I., Gomes, M.I. & Vandewalle, B. (2010). Semi-parametric
probability weighted moments revisited. IWAP 2010: [International
Workshop on Applied Probability. On-line publication at:
http://www.fundacion.uc3m.es/IWAP2010/Extended Abstracts.html
Abstract available: In Arribas, A., Glaz, J., Jiménez, R. and Romo, J.
(eds.). IWAP 2010, Universidad Carlos III de Madrid editions, 56.

Caeiro, F., Gomes, M.1. & Pestana, D. (2009).

Alguns resultados adicionais sobre a varidncia de um estimador de viés
reduzido do indice de cauda. In Oliveira, 1., M.M. et al. (eds.), Estatistica:
Arte de Explicar o Acaso, 167-177, Edigdes S.P.E.

Figueiredo, F.O. & Gomes, M.1. (2009).

Estimagdo das normas de um processo na fase inicial de implementagdo de
uma carta de controlo. In Oliveira, I., M.M. et al. (eds.), Estatistica: Arte
de Explicar o Acaso, 287-298, Edicdes S.P.E.

Gomes, M.1. & Pestana, D. (2009).



2008

2007

[85]

[84]

[83]

[82]

[81]

[80]

[79]

[78]

Caudas leves em desporto: estimacdo de parametros uteis. In Oliveira, 1.,
M.M. et al. (eds.), Estatistica: Arte de Explicar o Acaso, 307-318, Edi¢des
S.P.E.

Miranda, M.C. & Gomes, M.I. (2009).

Comparac¢ao de estimadores do indice de cauda em estruturas dependentes.
In Oliveira, 1., M.M. et al. (eds.), Estatistica: Arte de Explicar o Acaso,
437-443, Edi¢des S.P.E.

Henriques-Rodrigues, L. & Gomes, M.1. (2009).
A metodologia PORT na estimagdo semi-paramétrica de um parametro de

escala. In Oliveira, I., M.M. et al. (eds.), Estatistica: Arte de Explicar o
Acaso, 559-570, Edi¢des S.P.E.

Gomes, M.I., Pestana, D., Henriques-Rodrigues, L. & Viseu, C. (2008).
Tail behaviour: an empirical study.

In Arnold, B.C., Balakrishnan, N., Sarabia, J.M. & Minguez, R. (eds.),
Advances in Mathematical and Statistical Modeling, Chapter 14, 195-207.

ISBN 978-0-8176-4625-7, Birkhauser, Boston.
http://link.springer.com/chapter/10.1007%2F978-0-8176-4626-4_14

Caeiro, F. & Gomes, M.I. (2008).
Caudas pesadas: ¢ de Student e variants assimétricas versus metodologia
semi-paramétrica. In Hill, M.M. et al. (eds.), Estatistica: da Teoria a
Pratica, 127-136, Edi¢des S.P.E.

Figueiredo, F. & Gomes, M.I. (2008).

Monitoriza¢do de um processo de produgdo de rolhas — comparagdo da
performance das cartas de controlo tradicionais com a de cartas robustas.
In Hill, M.M. et al. (eds.), Estatistica: da Teoria a Pratica, 245-258,
Edicdes S.P.E.

Suleman, A., Reis, E. & Gomes, M.I. (2008).

Estimag¢do multinomial: uma nova proposta pseudo-Bayesiana. In Hill,
M.M. et al. (eds.), Estatistica: da Teoria a Pratica, 549-560, Edi¢des
S.P.E.

Gomes, M.I., Reiss, R.-D. & Thomas, M. (2007).
Reduced-bias estimation. In Reiss, R.-D. & Thomas, M., Statistical

Analysis of Extreme Values with Applications to Insurance, Finance,
Hydrology and Other Fields, 31 edition, Chapter 6, 189-204, Birkhduser
Verlag, Basel-Boston-Berlin.

Caeiro, F. & Gomes, M.I. (2007).



[77]

[76]

[75]

[74]

[73]

[72]

[71]

[70]

[69]

Reduced-bias high quantile estimation: an asymptotic study with
applications. In Fraga Alves et al. (eds.), Statistical Extremes and
Environmental Risk, 31-34, CEAUL Editions.

Figueiredo, F. & Gomes, M.I. (2007).

Analysis of some environmental extremal events. In Fraga Alves et al.
(eds.), Statistical Extremes and Environmental Risk, 39-42, CEAUL
Editions.

Gomes, M.I., Miranda, C. & Henriques-Rodrigues, L. (2007).

An empirical analysis of ozone indicators: tail estimation. In Fraga Alves
et al. (eds.), Statistical Extremes and Environmental Risk, 51-54, CEAUL
Editions.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2007).

Improved second order reduced-bias extreme value index estimators. In
Fraga Alves et al. (eds.), Statistical Extremes and Environmental Risk, 63-
66, CEAUL Editions.

Caeiro, F. & Gomes, M.I. (2007).

Correccao do vies do estimador de Hill em contexto de terceira ordem. In
Ferrao, M.E., Nunes, C. & Braumann, C.A. (eds.), Estatistica — Ciéncia
Interdisciplinar, 269-280, Edi¢des S.P.E.

Figueiredo, F., Vandewalle, B. & Gomes, M.I. (2007).

Estimadores de viés reduzido para a probabilidade de excedéncia de um
nivel elevado. In Ferrao, M.E., Nunes, C. & Braumann, C.A. (eds.),
Estatistica — Ciéncia Interdisciplinar, 389-400, Edi¢des S.P.E.

Gomes, M.I. & Henriques-Rodrigues, L. (2007).

Escolha adaptativa do “threshold” em estimagdo de vies reduzido: um
estudo de simulagdo. In Ferrdo, M.E., Nunes, C. & Braumann, C.A. (eds.),
Estatistica — Ciéncia Interdisciplinar, 419-430, Edi¢des S.P.E.

Gomes, M.I. & Neves, C. (2007).

Comparacdo assintdtica em niveis Optimos de estimadores do indice de
valores extremos. In Ferrdao, M.E., Nunes, C. & Braumann, C.A. (eds.),
Estatistica — Ciéncia Interdisciplinar, 431-444, Edi¢des S.P.E.

Miranda, C. & Gomes, M.I. (2007).

Estimacdo do indice extremal em processos ARCH. In Ferrdo, M.E.,
Nunes, C. & Braumann, C.A. (eds.), Estatistica — Ciéncia
Interdisciplinar, 527-538, Edi¢des S.P.E.

Aragjo Santos, P., Fraga Alves, M.I. & Gomes, M.I. (2007).



[68]

2006
[67]

[66]

[65]

[64]

[63]

[62]

[61]

[60]

Comparagdo do desempenho de diferentes niveis aleatérios na
metodologia PORT. In Ferrdao, M.E., Nunes, C. & Braumann, C.A. (eds.),
Estatistica — Ciéncia Interdisciplinar, 607-618, Edi¢des S.P.E.

Gomes, M.I. & Viseu, C. (2007).

Estimacdo do indice de cauda e de quantis elevados: um estudo empirico.
In Ferrao, M.E., Nunes, C. & Braumann, C.A. (eds.), Estatistica —
Ciéncia Interdisciplinar, 857-866, Edi¢des S.P.E.

Figueiredo, F. & Gomes, M.I. (2006).

Box-Cox transformations and robust control charts in SPC. In Pavese et al.
(eds.). Advanced Mathematical and Computational Tools in Metrology
VII, pp. 35-46, World Scientific, New Jersey.

ISI

Gomes, M.I., Beirlant, J., Figueiredo, F. & Vandewalle, B. (2006).

A simple reduced bias “maximum likelihood” tail index estimator. In
Fraga Alves, M.I. & Gomes, M.L. (eds.) Extremes Day in Honour of
Laurens de Haan: Extremes, Risk, Safety and the Environment, 39-42.

Caeiro, F. & Gomes, M.I. (2006).

Bias-corrected Hill estimator under a third order framework. In Fraga
Alves, ML.I. & Gomes, M.1. (eds.) Extremes Day in Honour of Laurens de
Haan: Extremes, Risk, Safety and the Environment, 23-26.

Fraga Alves, M.I., Gomes, M.1., de Haan, L. & Neves, C. (2006).

Mixed moment estimator. In Fraga Alves, M.I. and Gomes, M.I. (eds.)
Extremes Day in Honour of Laurens de Haan: Extremes, Risk, Safety and
the Environment, 27-30.

Gomes, M.I. & Viseu, C. (2006).

An empirical tail index and VaR analysis. In Fraga Alves, M.I. & Gomes,
M.I. (eds.) Extremes Day in Honour of Laurens de Haan: Extremes, Risk,
Safety and the Environment, 43-46.

Caeiro, F. & Gomes, M.I. (2006).
Estimagdo de quantis elevados em estatistica de extremos. In Canto e
Castro, L. et al. (eds.), Ciéncia Estatistica, 217-228, Edigdes S.P.E.

Figueiredo, F. & Gomes, M.I. (2006).
Cartas de controlo e transformagdes de Box-Cox. In Canto e Castro, L. et
al. (eds.), Ciéncia Estatistica, 43377-388, Edi¢des S.P.E.

Gomes, M.I., Hall, A. & Miranda, C. (2006).
Computagao intensiva: moderna extensdo do reino da fantasia? In Canto e
Castro, L. et al. (eds.), Ciéncia Estatistica, 69-80, Edi¢oes S.P.E.



2005

2004

[59]

[58]

[57]

[56]

[55]

[54]

[53]

[52]

[51]

[50]

Ferreira, H., Hall, A. & Gomes, M.I. (2006).
Tudo sobre o meu principe, o Indice Extremal. In Canto e Castro, L. ef al.
(eds.), Ciéncia Estatistica, 43, Edi¢des S.P.E.

Gomes, M.I. & Viseu, C. (2006).
A metodologia “Jackknife” na estimagdo do indice de cauda. In Canto e
Castro, L. et al. (eds.), Ciéncia Estatistica, 703-714, Edigoes S.P.E.

Caeiro, F. & Gomes, M.I. (2005).
Uma classe de estimadores do pardmetro de escala de segunda ordem. In
Brauman, C. et al. (eds.), Estatistica Jubilar, Edigdes S.P.E., 113-124.

Figueiredo, F. & Gomes, M.I. (2005).
Estatistica de extremos: discrepancia entre comportamento assintdtico e

exacto. In Brauman, C. et al. (eds.), Estatistica Jubilar, Edi¢cdes S.P.E.,
299-310.

Gomes, M.I. & Henriques-Rodrigues, L. (2005).
Estimagdo do pardmetro de escala de primeira ordem em modelos de

caudas pesadas. In Brauman, C. et al. (eds.), Estatistica Jubilar, Edigdes
S.P.E., 355-366.

Gomes, M.I. (2005).
“Extremistas” num extremo da Europa. In Rosado, F. (ed.). Memorial da
Sociedade Portuguesa de Estatistica. SPE editions, 37-46.

Gomes, M.1. (2004).
Extremes and risk management. In Oliveira, P. (ed.) Stochastic Finance
2004, Edi¢oes CIM, 43-90.

Caeiro, F. & M.1. Gomes (2004).
A class of estimators of a scale second order parameter. In Hall, A. et al.
(eds.) Extreme Value Analysis: Theory and Practice, 16.

Gomes, M.I., de Haan, L. & Henriques-Rodrigues, L. (2004).
Accommodation of bias in the excesses — a weighted Hill estimator of a
positive tail index. In Hall, A. et al. (eds.) Extreme Value Analysis: Theory
and Practice, 11.

Figueiredo, F., Gomes, M.I. & Mendonga, S. (2004).

Asymptotically best linear unbiased tail estimators under a second order
regular variation condition. In Hall, A. et al (eds.) Extreme Value
Analysis: Theory and Practice, 82.



2003

[49]

[48]

[47]

[46]

[45]

[44]

[43]

[42]

[41]

[40]

Gomes, M.I., Pereira, H. & Miranda, C. (2004).

Revisiting the role of the Jackknife methodology in the estimation of a
positive tail index. In Hall, A. et al. (eds.) Extreme Value Analysis: Theory
and Practice, 88.

Caeiro, F. & Gomes, M.1. (2004).

Influéncia da nao invariancia do estimador de Hill na estimacao do indice
de cauda. In Rodrigues, P. et al (eds.), Estatistica com Acaso e
Necessidade, Edi¢des S.P.E., 123-134.

Figueiredo, F. & Gomes, M.I. (2004).
Estimacao robusta dos limites de uma carta de controlo. In Rodrigues, P. et
al. (eds.), Estatistica com Acaso e Necessidade, Edigdoes S.P.E., 249-257.

Gomes, M.I. & Figueiredo, F. (2004).
Redugdo de viés na estimagdo de quantis extremos. In Rodrigues, P. et al.
(eds.), Estatistica com Acaso e Necessidade, Edi¢des S.P.E., 283-296.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2004).
Estimadores de nucleo para o indice de cauda. In Rodrigues, P. ef al
(eds.), Estatistica com Acaso e Necessidade, Edi¢des S.P.E., 439-450.

Gomes, M.I., Miranda, C. & Hall, A. (2004).

Comparagao de estimadores do indice de cauda em estruturas dependentes.
In Rodrigues, P. et al. (eds.), Estatistica com Acaso e Necessidade,
Edigoes S.P.E., 459-469.

Gomes, M.I. & Oliveira, O. (2004).
Combinagdes lineares de log-observagdes de topo. In Rodrigues, P. ef al.
(eds.), Estatistica com Acaso e Necessidade, Edi¢des S.P.E., 549-563

Caeiro, F. & Gomes, M.1. (2003).

Bias reduction for light tail models — the generalized jackknife
methodology. In Gomes et al. (eds.). Extremes, Risk and Resampling
Techniques, 7-12, Edigdes CEAUL.

Figueiredo, F. & Gomes, M.I. (2003).
Scale estimators in statistical quality control. In Gomes et al. (eds.).
Extremes, Risk and Resampling Techniques, 25-30, Edigdoes CEAUL.

Caeiro, F., Figueiredo, F., Gomes, M.1., de Haan, L. & Pestana, D. (2003).
Linear combinations and bias reduction in the estimation of heavy tails. In

Gomes et al. (eds.). Extremes, Risk and Resampling Techniques, 31-36,
Edi¢cdes CEAUL.



2002

[39]

[38]

[37]

[36]

[35]

[34]

[33]

[32]

[31]

[30]

Neves, M.M., Martins, M.J. & Gomes, M.I. (2003).
Kernel estimators of the tail index. In Gomes, M.I. et al. (eds.). Extremes,
Risk and Resampling Techniques, 51-54, Edigdoes CEAUL.

Gomes, M.I. (2003).
Stochastic processes in telecommunication traffic. In Fernandes, C. et al.

(eds.), Mathematical Techniques and Problems in Telecommunications,
CIM edition, 7-32.

Figueiredo, F. & Gomes, M.I. (2003).

Cartas de controlo para processos ndo normais. Transformagdes de Box-
Cox. In Brito, P. et al. (eds.), Literacia e Estatistica, Edi¢cdes S.P.E., 273-
284.

Gomes, M.I. & Miranda, C. (2003).
A metodologia jackknife na estimacdo do indice extremal. In Brito, P. et
al. (eds.), Literacia e Estatistica, Edigoe S.P.E., 299-310.

Caeiro, F. & Gomes, M.I. (2003).

Redugdo do viés em estatistica de extremos com recurso a estimacao
externa de um parametro de segunda ordem. In Brito, P. et al. (eds.),
Literacia e Estatistica, Edigoe S.P.E., 201-214.

Gomes, M.1. (2002).

“Natural” generalized jackknife estimators of a second order parameter in
statistics of extremes. In Temido, G. and H. Ferreira (eds.). Extreme
Values and Resampling Techniques, 26-27.

Gomes, M.1. (2002).
Extreme values and resampling techniques. In Temido, G. and H. Ferreira
(eds.). Extreme Values and Resampling Techniques, 1-12.

Gomes, M.1. (2002).

Optimal sample fraction, bias reduction in the semi-parametric estimation
of rare events’ parameters and “related” topics. In Temido, G. and H.
Ferreira (eds.). Extreme Values and Resampling Techniques, 13-18.

Gomes, M.1., Hall, A. & Miranda, C. (2002).
Jackknife methodology in the estimation of the extremal index. In Temido,

G. and H. Ferreira (eds.). Extreme Values and Resampling Techniques, 38-
39.

Martins, M.J. & Gomes, M.1. (2002).

Asymptotically unbiased estimators of the tail index based on external
estimation of the second order parameter. In Temido, G. and H. Ferreira
(eds.). Extreme Values and Resampling Techniques, 29-30.



[29]

[28]

[27]

[26]

2001
[25]

2000
[24]

[23]

[22]

[21]

1999

Gomes, M.I. & Oliveira, O. (2002).

Statistics of Extremes — how to take advantage of non-invariant statistics.
In Temido, G. and H. Ferreira (eds.). Extreme Values and Resampling
Techniques, 34-35.

Neves, M., Martins, M.J. & Gomes, M.I. (2002).

A comparison of bootstrap methodologies in the tail index estimation. In
Temido, G. and H. Ferreira (eds.). Extreme Values and Resampling
Techniques, 32-33.

Gomes, M.1. (2002).

Controlo do viés de estimadores semi-paramétricos de parametros de
acontecimentos raros. In Carvalho et al. (eds.), Novos Rumos em
Estatistica, Edi¢de S.P.E., 87-108.

Figueiredo, F. & Gomes, M.I. (2002).

Transformacdo de dados em Controlo Estatistico de Qualidade. In
Carvalho et al. (eds.), Novos Rumos em Estatistica, Edigde S.P.E., 247-
258.

Figueiredo, F. & Gomes, M.I. (2001).
Estimadores robustos de localizacdo. In M. M. Neves et al. (eds.), 4
Estatistica em Movimento, Edi¢de S.P.E., 193-203.

Gomes, M.I. (2000).
The second order framework and the modeling of rare events. In V.
Nunez-Anton and E. Ferreira ed. Statistical Modelling, 210-215.

Canto ¢ Castro, L., Temido, G. & Gomes, M.I. (2000).
Inferéncia estatistica em modelos max-semiestaveis. Em P. Oliveira & E.
Athayde eds., Um Olhar sobre a Estatistica, 291-305, Edi¢ao S.P.E.

Neves, M.M., Martins, M.J. & Gomes, M.I. (2000).

Compara¢do de abordagens da metodologia bootstrap na estimagdo
semiparamétrica do indice de cauda. Em P. Oliveira & E. Athayde eds.,
Um Olhar sobre a Estatistica, 146-159, Edi¢ao S.P.E.

Figueiredo, F. & Gomes, M.I. (2000).
Carta de maximos moveis e de somas moveis como alternativa a uma carta
de valores individuais. Em P. Oliveira & E. Athayde eds., Um Olhar sobre
a Estatistica, 134-145, Edi¢ao S.P.E.



[20]

[19]

1998
[18]

1996
[17]

1994
[16]

1993
[15]

[14]

[13]

[12]

Gomes, M.I. & Martins, M.J. (1999).
Efficient alternatives to the Hill estimator. In Gomes et al. (eds.). Extreme
Values and Additive Laws, 40-43, Edi¢des CEAUL.

Gomes, M.I., Martins, M.J. & Neves, M.M. (1999).
Overcoming some difficulties of the Hill estimator. In Gomes et al. (eds.).
Extreme Values and Additive Laws, 60-63, Edicdes CEAUL.

Gomes, M.I., Martins, M.J. & Neves, M.M. (1998).
Comportamento do estimador de Hill na estimagdo semi-paramétrica do

indice de cauda. Em M. Souto Miranda et al (eds.). Estatistica: a
Diversidade na Unidade, Edi¢des Salamandra, 345-352.

Gomes, M.I. (1996).

Comportamento exacto de estimadores de periodos de retorno em modelo
max-autoregressivo". Em Jodo Branco et al (eds.). Bom Senso e
Sensibilidade — Traves Mestras da Estatistica, Edigdes Salamandra, 353-
362.

Gomes, M.1. (1994).

Penultimate behaviour of the extremes. In J. Galambos, J. Lechner and [E.
Simiu (eds.), Extreme Value Theory and Applications, 403-418, Kluwer
Academic Publishers.

Gomes, M.1. (1993).

On the estimation of parameters of rare events in environmental time
series. In V. Barnett & K.F. Turkman (eds.). Statistics for the
Environment, 225-241, Wiley, New York.

Gomes, M.1. (1993).
A Obra cientifica de J. Tiago de Oliveira. In D. Pestana (ed.), Estatistica
Robusta, Extremos e Mais Alguns Temas, 241-248, Salamandra.

Gomes, M.1. (1993).

Modelos extremais em esquemas de dependéncia. In D. Pestana (ed.),
Estatistica Robusta, Extremos e Mais Alguns Temas, 209-220,
Salamandra.

Gomes, M.1. (1993).

A Sociedade Portuguesa de Estatistica e o futuro da Estatistica em
Portugal. In D. Pestana (ed.), Estatistica Robusta, Extremos e Mais Alguns
Temas, 209-220, Salamandra.



1990

1989

1987

1986

1984

[11]

[10]

[9]

[8]

[7]

[6]

[3]

[4]

[3]

Gomes, M.I. (1990).

Inference in an extremal markovian model. In Momirovic, K. and V.
Mildner (eds.), COMPSTAT 1990: Proceedings in Computational
Statistics, 257-262, Physica-Verlag, Heidelberg.

Gomes, M.I. (1989).

Comparison of extremal models through statistical choice in
multidimensional backgrounds. In Hiisler, J. & R.-D. Reiss (eds.), Extreme
Value Theory, 191-203, Lecture Notes in Statistics 51, Springer-Verlag.

Gomes, M.I. (1989).

Formas pré-assintoticas de aproximacdo em Teoria de Valores Extremos.
Estudos de Probabilidades e Estatistica, Em Homenagem ao Professor
Doutor Manuel Neto Murta, Univ. Coimbra, 67-86.

Athayde, E. & Gomes, M.I. (1987).

Multivariate extremal models under non-classical situations. In P. Bauer et
al. (eds.), Mathematical Statistics and Probability Theory, Vol. B, 1-9, D.
Reidel, Dordrecht.

Gomes, M.1. (1987).

Extreme value theory — statistical choice. In P. Revesz, K. Sarkadi and
P K. Sen (eds.), Goodness-of-Fit, 195-209, North-Holland, Amsterdam.

Gomes, M.1. & Pestana, D. (1987).

Nonstandard domains of attraction and rates of convergence. In M.L. Puri
et al. (eds.), New Perspectives in Theoretical and Applied Statistics, 467-
477, Wiley, New York.

Gomes, M.1. & Pestana, D. (1986).

Large claims — extreme value models. In Goovaerts et al (eds.), Insurance
and Risk Theory, D. Reidel, Dordrecht.

Gomes, M.1. (1984).

Robustness of Gumbel statistic for distribution functions in the domain of
attraction of a type I distribution of largest values. Computational Statistics
84, 61-66, Physica-Verlag.

Gomes, M.1. (1984).



[2]

1981
[1]

Concomitants in a multidimensional extreme model. In J. Tiago de
Oliveira ed., Statistical Extremes and Applications, 353-364, D. Reidel.

Tiago de Oliveira, J. & Gomes, M.L. (1984).
Two test statistics for choice of univariate extreme models. In J. Tiago de
Oliveira ed., Statistical Extremes and Applications, 651-668, D. Reidel.

Gomes, M.I. (1981).
An i-dimensional limiting distribution function of largest values and its
relevance to the statistical theory of extremes. In C. Taillie, G.P. Patil and
B.A. Baldessari (eds.), Statistical Distributions in Scientific Work, Vol. 6,
389-410, D. Reidel.

Papers in international periodicals

2014

[121]

[120]

[119]

[118]

[117]

[116]

Caeiro, F. and Gomes, M.I. (2014). Bias Reduction in the Estimation of a
Shape Second-Order parameter of a Heavy Tailed Model. J. Statist.
Comput. and Simul. (accepted, October, 2014).

Caeiro, F., Gomes, M.I. and Henriques-Rodrigues, L. (2014). A location
invariant probability weighted moment EVI estimator. International
Journal of Computer Mathematics (accepted, October 2014)
http://dx.doi.org/10.1080/00207160.2014.975217

Henriques-Rodrigues, L., Gomes, M.I. and Manjunath, B.G. (2014).
Estimation of a scale second-order parameter related to the PORT

methodology. Journal of Statistical Theory and Practice (accepted,
September 2014).

Gomes, M.I., Brilhante, M.F., Caeciro, F. and Pestana, D. (2014). A new
partially reduced-bias mean-of-order $p$ class of extreme value
index~ estimators. Computational Statistics and Data Analysis (accepted,
August 2014).

DOI: 10.1016/j.csda.2014.08.017

Figueiredo, F. and Gomes, M.I. (2013). The total median statistic to
monitor contaminated normal data. Quality Technology and Quantitative
Management (accepted, July 2014).

Gomes, M.I. and Guillou, A. (2014+). Extreme Value Theory and
Statistics of Univariate Extremes: A Review. [nternational Statistical
Review, doi:10.1111/insr.12058 (Accepted, March 2014).



[115]

[114]

[113]

[112]

[111]

[110]

2013
[109]

[108]

[107]

[106]

Caeiro, F. and Gomes, M.I. (2014+). Revisiting the maximum likelihood
estimation of a positive extreme value index. Journal of Statistical Theory
and Practice, DOI:10.1080/15598608.2014.909754 (Accepted, March
2014).

Neves, M.M., Gomes, M.I., Figueiredo, F. and Prata-Gomes, D. (2014+).
Modeling Extreme Events: Sample Fraction Adaptive Choice in Parameter

Estimation.  Journal  of  Statistical ~ Theory  and  Practice,
DOI:10.1080/15598608.2014.890984 . (Accepted, January, 2014)

Gomes, M.I., Brilhante, M.F. and Pestana, D. (2014+). New reduced-bias
estimators of a positive extreme value index. Communications in Statistics
— Simulation and Computation. DOI:10.1080/03610918.2013.875567
(Accepted, November, 2013).

Henriques-Rodrigues, L., Gomes, M.I., Fraga Alves, M.1. and Neves, C.C.
(2014+). PORT Estimation of a Shape Second-Order Parameter. Revstat
(Accepted, October 2013).

Reis, P., Canto e Castro, L., Dias, S. and Gomes, M.I. (2014+).
Penultimate approximations and reliability of large coherent systems.
Methodology and  Computing in  Applied  Probability, —DOI:
10.1007/s11009-013-9338-7 (Accepted, March 2013).

Caeiro, F., Gomes, M.I. and Vandewalle, B. (2014). Semi-Parametric
Probability-Weighted Moments Estimation Revisited.

Methodology & Computing in Applied Probability 16:1, 1-29, DOI:
10.1007/s11009-012-9295-6.

Brilhante, M.F., Gomes, M.I. and Pestana, D. (2013). Panjer randomized
Fibonacci model and dynamic instabilities in population growth models.
Chaotic Modelling and Simulation (CMSIM) 3:4, 495-5009.

Caeiro, F. and Gomes, M.1. (2013). The Role of Bootstrap Methodologies
in the Estimation of a Negative Extreme Value Index. Bull. Internat.
Statist. Inst. LXV (Electronic publication, 6 pages).

Gomes, M.I., Ferreira, M. and Leiva, V. (2013). The Extreme Value
Birnbaum-Saunders Model in Athletics. Bull. Internat. Statist. Inst. LXV
(Electronic publication, 6 pages).

Gomes, M.1., Henriques-Rodrigues, L., Fraga Alves, M.I. and Manjunath,
B.G. (2013). Adaptive PORT-MVRB estimation: an empirical comparison
of two heuristic algorithm.

J. Statist. Comput. and Simul. 83:6, 1129-1144.



[105]

[104]

[103]

[102]

2012
[101]

[100]

[99]

[98]

[97]

[96]

2011

[95]

[94]

Figueiredo, F. and Gomes, M.I. (2013). The skew-normal distribution in
SPC.
Revstat 11:1, 83-104.

Brilhante, F, Gomes, M.I. and Pestana, D. (2013). Multifractals tied to
extensions of Panjer's iterative procedures.
Chaotic Modelling and Simulation (CMSIM), 1: 39-50, 2013.

Gomes, M.I., Martins, M.J. and Neves, M.M. (2013). Generalized
Jakknife-based Estimators for Univariate Extreme-Value Modelling.
Comm. In Statist.: Theory and Methods 42:7, 1227-1245.

Brilhante, F., Gomes, M.I. and Pestana, D. (2013). A simple generalization
of the Hill estimator.
Computational Statistics & Data Analysis 57:1, 518-535.

Gomes, M.I., Ferreira, M. and Leiva, V. (2012). The Extreme Value
Birnbaum-Saunders Model, its Moments and an Application in Biometry.
Biometrical Letters 49:2, 81-94.

Brilhante, F., Gomes, M.I. and Pestana, D. (2012). Extensions
of Verhulst Model in Population Dynamics and Extremes.
Chaotic Modelling and Simulation (CMSIM) 4, 575-591.

Figueiredo, F., Gomes, M.I., Henriques-Rodrigues, L. & Miranda, C.
(2012). A computational study of a quasi-PORT methodology for VaR
based on second-order reduced-bias estimation. J. Statist. Comput. and
Simul. 82:4, 587-602. DOI: 10.1080/00949655.2010.547196

Ferreira, M., Gomes, M.1. and Leiva, V. (2012). On an extreme value
version of the Birnbaum-Saunders distribution. Revstat 10:2, 181-210.

Beirlant, J., Caeiro, F. and Gomes, M.I. (2012). An overview and open
research topics in the field of statistics of univariate extremes. Revstat
10:1, 1-31.

Gomes, M.I., Figueiredo, F. and Neves, M.M. (2012). Adaptive estimation
of heavy right tails: resampling-based methods in action. Extremes 15,
463-489, DOI: 10.1007/s10687-011-0146-6

Gomes, M.I., Pestana, D.D. and Pestana, P. (2011). Sir Pinsky rides again.
Chaotic Modelling and Simulation (CMSIM), 1, 77-90.

Brilhante, M.F., Gomes, M.I. and Pestana, D. (2011). BetaBoop brings in
chaos. Chaotic Modelling and Simulation (CMSIM) 1, 39-50.



[93]

[92]

[91]

[90]

[89]

[88]

[87]

[86]

[85]

Caeiro, F. and Gomes, M.I. (2011). Asymptotic comparison at optimal
levels of reduced-bias extreme value index estimators. Statistical
Neerlandica 65:4, 462-488. DOI:10.1111/j.1467-9574.2011.00495.x

Caeiro, C. & Gomes, M.I. (2011). Computational validation of an adaptive
choice of optimal sample fractions. Bull. Internat. Statist. Inst. LXIV
(Electronic publication, 8 pages). Abstract In Haslett ef al. (eds.) 157 2011
Book of Abstracts, 151 editions, 2011.

Gomes, M.I. and Pestana, D. (2011). A note on the adaptive choice of the
optimal threshold in extreme value analysis. Bull. Internat. Statist. Inst.
LXIV (Electronic publication, 8 pages). Abstract In Haslett ez al. (eds.) IS/
2011 Book of Abstracts, 1S1 editions, 2011. Also available at: Int.
Statistical Inst.: Proc. 58th World Statistics Congress, Dublin 4161-4166
(Session CPS014). http://2011.isiproceedings.org/papers/950425.pdf

Gomes, M.I. and Neves, M.M. (2011). Estimation of the extreme value
index for randomly censored data. Notas e Comunicagdes CEAUL
25/2010.

Biometrical Letters 48:1, 1-22.

Henriques-Rodrigues, L., Gomes, M.I. & Pestana, D.D. (2011). Statistics
of extremes in athletics. Notas e Comunica¢des CEAUL 06/2009.
Revstat 9:2, 127-153.

Gomes, M.I., Henriques-Rodrigues, L. & Miranda, C. (2011). Reduced-
bias location-invariant extreme value index estimation: a simulation study.
Notas ¢ Comunicagdes CEAUL 19/2010.

Comm.Statist.—Simul. and Comput. 40:3, 424-447. (June 2011)

DOI: 10.1080/03610918.2010.543297

Neves, C., Gomes, M.I. and Fraga Alves, M.I. (2011). Nitriding limits in
aluminum extrusion.

International Journal of Mathematical Modelling and Numerical
Optimisation (IIMMNO) 2:3, 342-355. (June 2011)

Caeiro, F. & Gomes, M.I. (2011). Semi-parametric tail inference through
probability-weighted moments.

J. Statistical Planning and Inference 141:2, 937-950.
DOI:10.1016/].jspi.2010.08.015

Gomes, M.I., Mendonga, S. & Pestana, D. (2011). Adaptive reduced-bias
tail index and VaR estimation via the bootstrap methodology.

Comm. in Statistics — Theory and Methods 40:16, 2946-2968.

DOI: 10.1080/0361-0926.2011.562782



2010
[84]

[83]

[82]

2009
[81]

[80]

[79]

[78]

[77]

[76]

[75]

[74]

Gomes, M.I. and Henriques-Rodrigues, L. (2010).
Comparison at optimal levels of classical tail index estimators: a challenge

for reduced-bias estimation? Discussiones Mathematicae Probability and
Statistics 30:1, 35-51.

Caeiro, F. and Gomes, M.1. (2010).
An asymptotically unbiased moment estimator of a negative extreme value
index. Discussiones Mathematicae Probability and Statistics 30:1, 5-19.

Gomes, M.I., Henriques-Rodrigues, L., Pereira, H. & Pestana, D. (2010).
Tail index and second order parameters' semi-parametric estimation based
on the log-excesses. J. Statist. Comput. and Simul. 80:6, 653-666.

Henriques-Rodrigues, L. and Gomes, M.1. (2009).
High quantile estimation and the PORT methodology.
Revstat 7:3, 245-264.

Figueiredo, F. & Gomes, M.I. (2009).
Monitoring industrial processes with robust control charts.
Revstat 7: 2, 151-170.

Gomes, M.1. (2009).

Nonparametric Analysis of Univariate Heavy-tailed Data:
Research and Practice, by N. Markovich.

Wiley Series in Probability and Statistics, 2007 (Book Review).
Biometrics 65:1, 336-336.

Caeiro, F. & Gomes, M.I. (2009).
Semi-parametric second-order reduced-bias high quantile estimation.
Test 18:2, 392-413.

Gomes, M.I. & Pestana, D. (2009).
A sturdy reduced-bias extreme quantile (VaR) estimator.
J. Amer. Statist. Assoc. 104, N° 486, 872.

Fraga Alves, M.1., Gomes, M.1., de Haan, L. & Neves, C. (2009).
Mixed moment estimators and location invariant alternatives.
Extremes 12, 149-185.

Caeiro, F., Gomes, M.I. & Henriques-Rodrigues, L. (2009).
Reduced-bias tail index estimators under a third order framework.

Commun. Statist. — Theory & Methods 38:7, 1019-1040.

Gomes, M.I., Pestana, D. & Caeiro, F. (2009).



2008

[73]

[72]

[71]

[70]

[69]

[68]

[67]

[66]

[65]

A note on the asymptotic variance at optimal levels of a bias-corrected Hill
estimator.
Statistics and Probability Letters 79, 295-303.

Gomes, M.I. & Henriques-Rodrigues, L. (2008).
Tail index estimation for heavy tails: accommodation of bias in the

excesses over a high threshold.
Extremes 11:3, 303-328.

Gomes, M.I., Fraga Alves, M.I. & Araujo Santos, P. (2008).
PORT Hill and moment estimators for heavy-tailed models.
Commun. Statist. — Simul. & Comput. 37, 1281-1306.

Gomes, M.I., Canto e Castro, L., Fraga Alves, M.I. & Pestana, D. (2008).
Statistics of extremes for iid data and breakthroughs in the estimation of
the extreme value index: Laurens de Haan leading contributions.

Extremes 11:1, 3-34.

Beirlant, J., Figueiredo, F., Gomes, M.I. & Vandewalle, B. (2008).
Improved reduced-bias tail index and quantile estimators.
J. Statist. Plann. and Inference 138: 6, 1851-1870.

Caeiro, F. & Gomes, M.I. (2008).
Minumum-variance reduced-bias tail index and high quantile estimation.
Revstat 6:1, 1-20.

Gomes, M.I. & Neves, C. (2008).

Asymptotic comparison of the mixed moment and classical extreme value
index estimators.

Statistics and Probability Letters Vol 78:6, 643-653.

Gomes, M.I., Henriques-Rodrigues, L., Vandewalle, B. & Viseu, C.
(2008).

A heuristic adaptive choice of the threshold for bias-corrected Hill
estimators.

J. Statist. Comput. and Simulation 78:2, 133-150.

Gomes, M.1., Hall, A. & Miranda, C. (2008).
Subsampling techniques and the Jackknife methodology in the estimation

of the extremal index.
J. Comput. Statist. and Data Analysis 52:4,2022-2041.

Gomes, M.I., de Haan, L. & Henriques-Rodrigues, L. (2008).

Tail Index estimation for heavy-tailed models: accommodation of bias in
weighted log-excesses.

J. Royal Statistical Society B70, Issue 1, 31-52.



2007

[64]

[63]

[62]

[61]

[60]

[59]

[58]

[57]

[56]

Fraga Alves, M.I., Gomes, M.1., de Haan, L. & Neves, C. (2007).

A note on second order conditions in extreme value theory: linking general
and heavy tails conditions.

Revstat 5:3, 285-305.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2007).
Improving second order reduced bias extreme value index estimation.
Revstat 5:2, 177-207.

Gomes, M.1. & Pestana, D. (2007).
A simple second order reduced bias' tail index estimator.
J. Statist. Comput. and Simulation 77, n° 6, 487-504.

Gomes, M.1. & Pestana, D. (2007).
A sturdy reduced bias extreme quantile (VaR) estimator.
J. Amer. Statist. Assoc. Vol. 102, No. 477, 280-292.

Gomes, M.I., Miranda, C. & Viseu, C. (2007).
Reduced bias tail index estimation and the Jackknife methodology.
Statistica Neerlandica 61, 2, 243-270.

Caeiro, F. & Gomes, M.1. (2007).

Second-order reduced-bias tail index and high quantile estimation.

Bull. Internat. Statist. Inst. LXII (Electronic publication), 109-116.
(abstract In Gomes, M.I, Pestana, D. & Silva. P. (eds.) IS7 2007 Book of
Abstracts, 11, CEAUL, INE and ISI editions, 2007).

Gomes, M.L., Figueiredo, F. & Henriques-Rodrigues, L. (2007).

The link between the excesses over a high threshold and the shifted Hill
estimator.

Bull. Internat. Statist. Inst. LXII (Electronic publication), 3590-3593.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 323, CEAUL, INE and ISI editions, 2007).

Gomes, M.I. & Henriques-Rodrigues, L. (2007).

A new class of “maximum-likelihood” estimators for heavy-tailed models.
Bull. Internat. Statist. Inst. LXII (Electronic publication), 3602-3605.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 324, CEAUL, INE and ISI editions, 2007).

Gomes, M.I. & Miranda, C. (2007).

Comparison of tail index estimators in dependent structures.

Bull. Internat. Statist. Inst. LXII (Electronic publication), 3618-3621.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 325, CEAUL, INE and ISI editions, 2007).



[55]

[54]

[53]

[52]

2006
[51]

[50]

[49]

[48]

[47]

Gomes, M.1. & Pestana, D. (2007).

A note on the asymptotic variance at optimal levels of a bias-corrected Hill
estimator.

Bull. Internat. Statist. Inst. LXII (Electronic publication), 3594-3597.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 323, CEAUL, INE and ISI editions, 2007).

Neves, M.M., Martins, M.J. & Gomes, M.I. (2007).

Extreme value index estimation: a look at kernel-type estimators.

Bull. Internat. Statist. Inst. LXII (Electronic publication), 3622-3624.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 588, CEAUL, INE and ISI editions, 2007).

Suleman, A., Reis, E. & Gomes, M.1. (2007).

Is the maximum likelihood estimator of the multinomial probability vector
admissible?

Bull. Internat. Statist. Inst. LXII (Electronic publication), 3522-3525.
(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 316, CEAUL, INE and ISI editions, 2007).

Vandewalle, B. & Gomes, M.1. (2007).

On the asymptotics of a simple estimator for the second order parameter
Bull. Internat. Statist. Inst. LXII (Electronic publication, 4 pages), 3637-
3640.

(abstract In Gomes, M.I, Pestana, D. and Silva. P. (eds.) IS] 2007 Book of
Abstracts, 327, CEAUL, INE and ISI editions).

Caeiro, F. & Gomes, M.I. (2006).
A new class of estimators of a “scale” second order parameter.
Extremes 9, 193-211.

Aragjo Santos, P., Fraga Alves, M.I. & Gomes, M.IL. (2006).

Peaks over random threshold methododlogy for tail index and high
quantile estimation.

Revstat 4:3, 227-247.

Gomes, M.I., de Haan, L. & Pestana, D. (2006).
A note on: “Joint exceedances of the ARCH process”.
J. Applied Probab. 43:4, 1206.

Gomes, M.I. & Figueiredo, F. (2006).
Bias reduction in risk modelling: semi-parametric quantile estimation.

Test 15:2, 375-396.

Oliveira, O., Gomes, M.I. & Fraga Alves, M.L. (2006).



2005

2004

2003

[46]

[45]

[44]

[43]

[42]

[41]

[40]

[39]

[38]

Improvements in the estimation of a heavy tail.
Revstat 4:2, 81-109.

Caeiro, F., Gomes, M.1. & Pestana, D. (2005).
Direct reduction of bias of the classical Hill estimator.
Revstat 3:2, 113-136.

Gomes, M.I., Figueiredo, F. & Mendonga, S. (2005).

Asymptotically best linear unbiased tail estimators under a second order
regular variation.

J. Statist. Planning and Inference 134:2, 409-433.

Gomes, M.1. & Pestana, D. (2005).
A simple reduced bias tail index estimator.
Bull. Internat. Statist. Inst. LXI (Electronic publication).

Gomes, M.I., Pereira, H. & Miranda , C. (2005).

Revisiting the role of the Jackknife methodology in the estimation of a
positive tail index.

Comm. in Statistics -- Theory and Methods 34:2, 319-335.

Gomes, M.I., Caeiro, F. & Figueiredo, F. (2004).

Bias reduction of a tail index estimator through an external estimation of
the second order parameter.

Statistics 38:6, 497-510.

Figueiredo, F. & Gomes, M.I. (2004).
The total median in Statistical Quality Control.
Applied Stochastic Models in Business and Industry 20:4, 339-353.

Gomes, M.I., de Haan, L. & Pestana, D. (2004).
Joint exceedances of the ARCH process.
J. Applied Probab. 41:3, 919-926.

Gomes, M.I. & Martins, M.J. (2004).
Bias reduction and explicit semi-parametric estimation of the tail index.
J. Statist. Planning and Inference 124, 361-378.

Martins, M.J., Gomes, M.I. & Neves, M.M. (2004).
Averages of Hill estimators.
Test 13:1, 1-16.



[37]

[36]

[35]

[34]

[33]

[32]

2002
[31]

[30]

[29]

[28]

[27]

Figueiredo, F. & Gomes, M.I. (2003). Quasi-robust control charts for
non-normal data. Bull. Intern. Statist. Inst. LX, 2:1, 345-346.

Gomes, M.I. & Oliveira, O. (2003).
Censoring estimators of a positive tail index.
Statistics and Probability Letters 65, 147-159.

Gomes, M.1. (2003).
Bias reduction in financial risk modelling.
Bull. Intern. Statist. Inst. LX, 1:1, 165-168.

Gomes, M.I. & Oliveira, O. (2003).

How can non-invariant statistics work in our benefit in the semi-parametric
estimation of parameters of rare events.

Comm. in Statist— Simulation and Computation 32:4, 1005-1028.

Fraga Alves, M.1., Gomes, M.I. & de Haan, L. (2003).
A new class of semi-parametric estimators of the second order parameter.
Portugaliae Mathematica 60:2, 193-213.

Gomes, M.I. & Oliveira, O. (2003).

Maximum likelihood revisited under a semi-parametric context —
estimation of the tail index.

J. Statist. Computation and Simulation 73:4, 285-301.

Gomes, M.I., de Haan, L. & Peng, L. (2002).

Semi-parametric estimation of the second order parameter — asymptotic
and finite sample behaviour.

Extremes 5:4, 387-414 (2002).

Caeiro, F. & Gomes, M.I. (2002).

Bias reduction in the estimation of parameters of rare events.

Proceedings of the Conference Dedicated to the 90th Anniversary of Boris
Viadimirovich Gnedenko (Kyiv, 2002)

Theory of Stochatic Processes 8:24, 1-2, 67-76.

Gomes, M.I. & Martins, M.J. (2002).

“Asymptotically unbiased” estimators of the tail index based on external
estimation of the second order parameter.

Extremes 5:1, 5-31.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2002).
Generalized jackknife semi-parametric estimators of the tail index.

Portugaliae Mathematica 59:4, 393-408.

Caeiro, F. & Gomes, M.I. (2002).



2001
[26]

[25]

2000
[24]

1999
[23]

[22]

[21]

[20]

1997
[19]

1996

A class of “asymptotically unbiased” semi-parametric estimators of the tail
index.
Test 11:2, 345-364.

Gomes, M.I. & Oliveira, O. (2001).

The bootstrap methodology in Statistics of Extremes — choice of the
optimal sample fraction.

Extremes 4:4, 331-358. 91cit.(May2013)

Gomes, M.I. & Martins, M.J. (2001).

Generalizations of the Hill estimator — asymptotic versus finite sample
behaviour.

J. Statist. Planning and Inference 93, 161-180.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2000).

Alternatives to a semi-parametric estimator of parameters of rare events —
the Jackknife methodology.

Extremes 3:3, 207-229.

Gomes, M.I. (1999).
Generalized jackknife moment estimator of the tail index.
Bull. of the International Statistical Institute 58:1, 401-402.

Gomes, M.I. (1999).

Statistical Analysis of Extreme Values with Applications to Insurance,
Finance, Hydrology and Other Fields, by R.-D. Reiss and M. Thomas.
Birkhauser, 1977 (Book Review).

Extremes 2:1, 111-113.

Gomes, M.I. & de Haan, L. (1999).
Approximations by penultimate extreme value distributions.
Extremes 2:1, 71-85.

Martins, M.J., Gomes, M.I. & Neves, M.M. (1999).
Some results on the behaviour of Hill’s estimator.
J. Statist. Comp. and Simulation 63, 283-297.

Gomes, M.I. (1997).
Induced order statistics and the correlation coefficient.
Bull. Internat. Statist. Inst. LII:2, 513-515.



[18]

1995
[17]

1994
[16]

1990
[15]

1989
[14]

1986
[13]

[12]

1985

[11]

[10]

Fraga Alves, M.I. & Gomes, M.1. (1996).

Statistical choice of extreme value domains of attraction — a comparative
analysis.

Communications in Statistics: Theory and Methods 25, 789-811.

Gomes, M.I. (1995).
The influence of the extremal index on the estimation of return periods of

high levels.
Statistical Climatology 95, 299-302.

Gomes, M.1. (1994).
J. Tiago de Oliveira: Obituary.
J. Royal Statist. Soc. A 157, 499-500.

Gomes, M.I. (1990).

Discussion on the paper "Models for exceedances over high thresholds" by
Davison, A.C. and R.L.Smith,

J. R. Statist. Soc. B. 52, 434.

Gomes, M.I. (1989).

Generalized Gumbel and likelihood ratio test statistics in the multivariate
GEV model

Computational Statistics and Data Analysis 7:3,259-267.

Gomes. M.1. (1986).

Penultimate versus ultimate in statistical theory of extremes — a simulation
study.

Computational Statistics and Data Analysis 4:4, 257-267.

Gomes, M.I. and Alpuim, M.T. (1986).
Inference in a multivariate generalized extreme value model asymptotic

properties of two test statistics.
Scand. J. Statistics 13:4, 291-300.

Gomes, M.I. (1985).
Concomitants and linear estimators in an i-dimensional extremal model.
Trab. Estad. Inv. Oper. 36, 129-140.

van Montfort, M.A.J. & Gomes, M.I. (1985).
Statistical choice of extremal models for complete and censored data.



[9]

1984
[8]

1981
[7]

1980
[6]

[3]

1979
[4]

[3]

1978
[2]

1975
[1]

J. Hydrology 71, 77-87.

Gomes, M.I. (1985).

Statistical theory of extremes — comparison of two approaches.
Statistics and Decision 2, 33-37.

Gomes, M.1. (1984).
Penultimate limiting forms in extreme value theory.
Ann. Inst. Statist. Math. 36A, 71-85.

Gomes, M.I. and Pestana, D. (1981).
On the domain of attraction of stable and of extreme value distributions.
Bull. Greek Math. Soc. 22, 105-120.

Gomes, M.I. (1980).
On maxima of waiting times.
Portugaliae Mathematica 39, 331-340.

Gomes, M.I. (1980).

Limit laws for the maximum values of a class of strong mixing discrete
random variables.

Publ. Univ. Aut. Barcelona 22, 139-142.

Gomes, M.1. (1979).
Rates of convergence in extreme value theory.
Rev. Univ. Santander 2, 1021-1023.

Gomes, M.1. (1979).
Extremal i-variate laws in stationary sequences.
Rev. Univ. Santander 2, 1017-1019.

Gomes, M.1. & Pestana, D. (1978).
The use of fractional calculus in probability theory.
Portugaliae Mathematica 37, 259-271.

Amaral, M.A., Barroso, H.M. & Gomes, M.I. (1975).
Etude Expérimentale de tests d'ajustement.
Rev. Statistique Appl. 23, 5-18.



Papers in national periodicals

2013
[17]

[16]

[15]

[14]

2011
[13]

2010
[12]

2009
[11]

2007

Caeiro, C. e Gomes, M.I. (2013). Estatistica de Extremos Univariados---

Modelos Paramétricos vs Nao-Paramétricos. Boletim da SPE, Primavera de
2013, 51-60.

Gomes, M.I. (2013). A.N. Kolmogorov. In E. Athayde (ed.), 17
estatisticos para 12 meses, Edigdoes SPE.

Gomes, M.I. (2013). M.G. Kendall. In E. Athayde (ed.), 17 estatisticos
para 12 meses, Edigdes SPE.

Gomes, M.I. (2013). Extremistas da Minha Terra. Info-Ciéncias Digital
[http://www.fc.ul.pt/pt/noticia/26-02-2013/extremistas-da-minha-terra]

Gomes, M.I. e Henriques-Rodrigues, L. (2011). Estimacdo adaptativa,
invariante e de viés reduzido do indice de valores extremos (Reduced-bias
invariant adaptive estimation of the extreme-value index). Boletim da
Sociedade Portuguesa de Matematica, Numero Especial (Actas do
Encontro Nacional da SPM 2010), 191-196.

Gomes, M.I. e Fraga Alves, M.I. (2010).
A SPE no “45" Scientific Meeting of the Italian Statistical Society”.
Boletim da SPE, Outono de 2010, 10.

Gomes, M.I. (2009).
Algumas reflexdes avulsas sobre a Sociedade Portuguesa de Estatistica.
Boletim SPE, Primavera de 2009, 50-52.

[10] Gomes, M.1. (2007).

2006
[9]

A “Escola de Extremos” em Portugal: memorial da Escola.
Boletim da Sociedade Portuguesa de Estatistica, Primavera de 2007, 37-51.

Pestana, D., Gomes, M.I. et al. (2006).

Relato de uma injustica que urge corrigir: uma das questdes do ponto de
exame de Matematica do 12° ano esta incorrectamente formulada ¢ induz os
alunos em erro (ou a ndo responderem).

Boletim da Sociedade Portuguesa de Matematica 53, 49-56.



2001
[8]

[7]

[6]

[3]

[4]

[3]

1999
[2]

1974
[1]

Gomes, M.1. (2001).
Statistics of Extremes.
Revista de Estatistica 01(Invited Papers), vol. 11,145-148, 2° Quadrimestre.

Caeiro, F. & Gomes, M.1. (2001).

A class of asymptotically unbiased semi-parametric estimators of the tail
index (com F. Caeiro).

Revista de Estatistica 01 (Contributed Papers-1), vol. 11,77-78, 2°
Quadrimestre.

Figueiredo, F. & Gomes, M.I. (2001).

The total median in statistical quality control (com F. Figueiredo).

Revista de Estatistica 01 (Contributed Papers-1), vol. II,143-144, 2°
Quadrimestre.

Fraga Alves, M.1., Gomes, M.1., de Haan, L. & Lin, T. (2001).

Estimation of the parameter controlling the speed of convergence in extreme
value theory.

Revista de Estatistica 01 (Contributed Papers-1), vol. I1,149-150, 2°
Quadrimestre.

Gomes, M.I. , Martins, M.J. & Neves, M.M. (2001).

Generalized jackknife estimators revisited.

Revista de Estatistica 01 (Contributed Papers-1), vol. I1,169-170, 2°
Quadrimestre.

Gomes, M.I. & Oliveira, O. (2001).

A censoring estimator of a positive tail index.

Revista de Estatistica 01 (Contributed Papers-1), vol. II,171-172, 2°
Quadrimestre.

Gomes, M.I. (1999).

The jackknife and the bootstrap methodologies in the estimation of
parameters of rare events.

Revista de Estatistica 99, 5-23.

Amaral, M.A., Barroso, H.M., Carvalho, M.L., Gomes, M.I., Muller, D. &
Veiga de Oliveira, M.F. (1974).
Um processo de gerar numeros pseudo-aleatorios e seus testes —

fundamentos e resultados.
Gazeta de Matematica 129-132, 21-46.



Papers in conference proceedings, including extended abstracts not
included in Chapters of Books or Journals

2014

[102]

[101]

[100]

[99]

[98]

[97]

[96]

Brilhante, M.F., Gomes, M.I. and Pestana, D. (2014). Further Results on
Order Statistics and Products of Functions of Independent Generalized
Beta Random Variables. In T. E. Simos, G. Psihoyios, Ch. Tsitouras and
Z. Anastassi (eds.), Numerical Analysis and Applied Mathematics
ICNAAM 2014, AIP Conferecence Proceedings, American Institute of
Physics, in press.

Caeiro, F. and Gomes, M.I. (2014). On the bootstrap methodology for the
estimation of the tail sample fraction. In Gilli, M., Gonzalez-Rodriguez, G.
and Nieto-Reyes, A. (eds.). Proceedings of COMPSTAT 2014, The
International Statistical Institute/International Association for Statistical
Computing, ISBN 978-2-8399-1347-8, pp. 545-552.

Figueiredo, F., Gomes, M.I. and Figueiredo, A. (2014). Monitoring the
shape parameter of a Weibull distribution. In Gilli, M., Gonzalez-
Rodriguez, G. and Nieto-Reyes, A. (eds.). Proceedings of COMPSTAT
2014, The International Statistical Institute/International Association for
Statistical Computing, ISBN 978-2-8399-1347-8, pp. 395-402.

Gomes, M.I. and Caeiro, F. (2014). Efficiency of partially reduced-bias
mean-of-order-p versus minimum-variance reduced-bias extreme value
index estimation. In Gilli, M., Gonzalez-Rodriguez, G. and Nieto-Reyes,
A. (eds.). Proceedings of COMPSTAT 2014, The International Statistical
Institute/International Association for Statistical Computing, ISBN 978-2-
8399-1347-8, pp. 289-298.

Figueiredo, F.O. and Gomes, M.I. (2014). Resampling methodologies in
Phase I control charts. SMTDA Book of Abstracts, 52. SMTDA Book of
Abstracts, 52. In C.H. Skiadas (Ed.), 3rd SMTDA Conference Proceedings,
pp. 243-250. 2014 ISAST Editions.

Gomes, M.I, Figueiredo, F. and Figueiredo, A. (2014). Controlo
Estatistico da Qualidade em Industria e Servigcos, In Tomaz Dentinho (ed.),
“Livro de Atas do II Congresso de Ciéncia e Desenvolvimento dos Agores
e VII Congresso de Gestao e Conservagdo da Natureza”, Universidade dos
Acores, Angra do Heroismo, 42-49.

Available on-line at: http://congressoacda2014.weebly.com

Gomes, M.I., Caeiro, F. and Figueiredo, F. (2014). A New Value-at-Risk
Semi-parametric Estimation Procedure. SMTDA Book of Abstracts, 68-609.



[95]

[94]

[93]

2013
[92]

[91]

[90]

[89]

[88]

[87]

Figueiredo, F., Figueiredo, A. and Gomes, M.I. (2014). Comparison of
sampling plans by variables using bootstrap and Monte Carlo simulations.
10th International Conference of Computational Methods in Sciences and
Engineering (ICCMSE 2014), April 4-7, Athens, Greece. Accepetd.

Caeiro, F. and Gomes, M.I. (2014). Comparison of asymptotically
unbiased extreme value index estimators: a Monte Carlo simulation study.
10th International Conference of Computational Methods in Sciences and
Engineering (ICCMSE 2014), April 4-7, Athens, Greece Accepted.

Gomes, M.I., Reis, P., Canto e Castro, L. and Dias, S. (2014). Penultimate
approximations in EVT and in Reliability. In Oliveira, T., Gomes, M.I.,
Grilo, L., Oliveira, A. and Baptista, J. (eds.), 8th Workshop on Statistics,
Mathematics and Computation: Abstracts Book, ISCEE, Santiago, 20-21.

Figueiredo, F. e Gomes, M.1. (2013). Estimativas robustas de localizacdo e
escala obtidas via bootstrapping. In Pereira, 1., Freitas, A., Neves, C.,
Rocha, E., Scotto, M., Silva, M.E. e Silva, N. (eds.), Estatistica: Novos
Desenvolvimentos e Inspiragoes, Edicdes SPE, 148-49.

Gomes, M.I. (2013). Estimagao MOP de viés reduzido do parametro VaR.
In Pereira, 1., Freitas, A., Neves, C., Rocha, E., Sotto, M., Silva, M.E. e
Silva, N. (eds.), Estatistica: Novos Desenvolvimentos e Inspiracoes,
Edi¢des SPE, 153-155.

Gomes, M.I., Brilhante, M.F. and Pestana, D. (2013). Estimadores de um
indice de valores extremos positivo: um estudo comparativo. In Maia, M.,
Campos, P. and Duarte Silva, P. (eds.), Estatistica: Novos
Desenvolvimentos e Inspiracoes, Edi¢cdes SPE, 153-165.

Caeiro, F. and Gomes, M.I. (2013). On the Selection of the Tuning
Parameter of a Moment Estimator of the Extreme Value Index. In T.E.
Simos, G. Psihoyios, Ch. Tsitouras and Z. Anastassi (eds.), Numerical
Analysis and Applied Mathematics ICNAAM 2013, AIP Conferecence
Proceedings, 801-804.

Gomes, M.1., Reis, P., Canto e Castro, L. and Dias, S. (2013). Reliability
Control of Complex Systems Through Penultimate Approximations. In
Bakhtadze, Natalia; Chernyshov, Kirill; Dolgui, Alexandre; Lototsky,
Vladimir (eds.), Manufacturing Modelling, Management, and Control,
Vol. 7, 7th IFAC Conference on Manufacturing Modelling, Management,
and Control, DOI: 10.3182/20130619-3-ru-3018.00191, ISBN:
9783902823359, 916-921.

Brilhante, F, Gomes, M.I. and Pestana, D. (2013). Dynamic Instabilities in
Population Growth Models I: Bernoulli Randomized Modified Fibonacci



[86]

[85]

[84]

[83]

[82]

[81]

[80]

Model. In Skiadas, C. et al., Proceedings 6" Chaotic Modeling and
Simulation International Conference, 125-132.

Also in Skiadas, C.H. (ed.) CHAOS 2013: Book of Abstracts, 6™ Chaotic
Modeling and Simulation International Conference, 30.

Brilhante, F, Gomes, M.I., Pestana, D. and Rocha, M.L. (2013). Dynamic
Instabilities in Population Growth Models II:  Panjer Randomized
Modified Fibonacci Model. In Skiadas, C. et al., Proceedings 6" Chaotic
Modeling and Simulation International Conference, 109-116.

Also in Skiadas, C.H. (ed.) CHAOS 2013: Book of Abstracts, 6™ Chaotic
Modeling and Simulation International Conference, 31.

Brilhante, F, Gomes, M.I. and Pestana, D. (2013). Extensions of the
Verhulst Model, Order Statistics and Products of Independent Uniform
Random Variables. In Skiadas, C. ef al., Proceedings 6™ Chaotic Modeling
and Simulation International Conference, 117-124.

Also in Skiadas, C.H. (ed.) CHAOS 2013: Book of Abstracts, 6™ Chaotic
Modeling and Simulation International Conference, 32.

Caeiro, F., Gomes, M.I. and Beirlant, J. (2013). Statistics of Univariate
Extremes: an Overview and Open Research Topics. In Oliveira, M.T.,
Gomes, M.I., Kitsos, C., Oliveira, A. and Grilo, L. (eds.), Book of
Abstracts—T"™ Workshop on Statistics, Mathematics and Computation and
5™ International Conference on Risk Analysis, INE editions, 20.

Figueiredo, F., Gomes, M.I., Brilhante, M.F. and Neves, M. (2013).
Reduced-bias estimation: jackknife and bootstrap methods in action. In
Oliveira, M.T., Gomes, M.I., Kitsos, C., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts—T1"™ Workshop on Statistics, Mathematics and
Computation and 5™ International Conference on Risk Analysis, INE
editions, 76-77.

Gomes, M.1., Caeiro, F. and Henriques-Rodrigues, L. (2013). Revisiting a
PORT-PPWM EVlI-estimator. In Oliveira, M.T., Gomes, M.1., Kitsos, C.,
Oliveira, A. and Grilo, L. (eds.), Book of Abstracts—T1"™ Workshop on
Statistics, Mathematics and Computation and 5™ International Conference
on Risk Analysis, INE editions, 83-84.

Gomes, M.1., Brilhante, M.F. and Pestana, D. (2013). A Mean-of-order-p
Value-at-Risk Estimator. In Oliveira, M.T., Gomes, M.I., Kitsos, C.,
Oliveira, A. and Grilo, L. (eds.), Book of Abstracts—T1"™ Workshop on
Statistics, Mathematics and Computation and 5™ International Conference
on Risk Analysis, INE editions, 145-146.

Henriques-Rodrigues, L. and Gomes, M.I. (2013). Adaptive PORT-MVRB
VaR estimation. In Oliveira, M.T., Gomes, M.1., Kitsos, C., Oliveira, A.
and Grilo, L. (eds.), Book of Abstracts—T1™ Workshop on Statistics,



[79]

[78]

[77]

[76]

2012
[75]

[74]

[73]

Mathematics and Computation and 5™ International Conference on Risk
Analysis, INE editions, 153-154.

Caeiro, F. and Gomes, M.I. (2013). A class of PPWM estimators of high
quantiles. In Oliveira, M.T., Gomes, M.I., Kitsos, C., Oliveira, A. and
Grilo, L. (eds.), Book of Abstracts—T™ Workshop on Statistics,

Mathematics and Computation and 5™ International Conference on Risk
Analysis, INE editions, 156.

Figueiredo, F. and Gomes, M.I. (2013). Performance of the bootstrap
control charts for skew-normal data. In Oliveira, M.T., Gomes, M.IL,,
Kitsos, C., Oliveira, A. and Grilo, L. (eds.), Book of Abstracts—71"
Workshop on Statistics, Mathematics and Computation and 5"
International Conference on Risk Analysis, INE editions, 171-172.

Pestana, D. Gomes, M.I. and Mendonga, S. (2013). k-Geometric Order
Statistics. In Oliveira, M.T., Gomes, M.I., Kitsos, C., Oliveira, A. and
Grilo, L. (eds.), Book of Abstracts—T1™ Workshop on Statistics,
Mathematics and Computation and 5™ International Conference on Risk
Analysis, INE editions, 188-189.

Gomes, M.I., Brilhante, M.F. and Pestana, D. (2013). Reduced-bias mean-
of-order-p extreme value index estimation. In Korolev, V. Yu. and
Shorgin, S. Ya. (eds.), XXXI International Seminar on Stability Problems
for Stochastic Models: Book of Abstracts, Moscow, Institute of
Informatics Problems, Russian Academy of Sciences Editions, 23-25.

Brilhante, F., Gomes, M.I. e Pestana, D. (2012). Novo estimador de viés
reduzido de um indice de valores extremos positivo.

In Carlos Braumann et al. (eds.), Programa e Livro de Resumos: XX
Congresso da Sociedade Portuguesa de Estatistica, Edigde SPE, ISB 978-
972-8890-27-8, 637-642.

Figueiredo, F. e Gomes, M.I. (2012). A relevancia da distribui¢do normal
assimétrica em aplicagoes.

In Carlos Braumann et al. (eds.), Programa e Livro de Resumos: XX
Congresso da Sociedade Portuguesa de Estatistica, Edigde SPE, ISB 978-
972-8890-27-8, 531-534.

Henriques-Rodrigues, L. e Gomes, M.I. (2012). A metodologia PORT na
estimagdo semi-paramétrica de um parametro de escala de segunda ordem.
In Carlos Braumann et al. (eds.), Programa e Livro de Resumos: XX
Congresso da Sociedade Portuguesa de Estatistica, Edigde SPE, ISB 978-
972-8890-27-8, 631-635.



[72]

[71]

[70]

[69]

[68]

[67]

[66]

[65]

Brilhante, F., Gomes, M.I. e Pestana, D. (2012). A non-parametric double-
bootstrap method for an adaptive MOP EVI-estimation.

In T.E. Simos, G. Psihoyios, Ch. Tsitouras and Z. Anastassi (eds.),
Numerical Analysis and Applied Mathematics ICNAAM 2012, AIP
Conferecence Proceedings, 1708-1711.

Caeiro, F. and Gomes, M.I. (2012). A reduced bias estimator of a ‘scale’
second order parameter.

In T. E. Simos, G. Psihoyios, Ch. Tsitouras and Z. Anastassi (eds.),
Numerical Analysis and Applied Mathematics ICNAAM 2012, AIP
Conferecence Proceedings, 1114-117.

Neves, M.M., Gomes, M.1., Figueiredo, F. and Prata-Gomes, D. (2012).
Modelling extreme events: sample fraction adaptive choice in parameter
estimation.

In T. E. Simos, G. Psihoyios, Ch. Tsitouras and Z. Anastassi (eds.),
Numerical Analysis and Applied Mathematics ICNAAM 2012, AIP
Conferecence Proceedings, 1110-1113.

Gomes, M.I., Caeiro, F. and Henriques-Rodrigues, L. (2012). PORT-
PPWM extreme value index estimation.

In Colubi, A., Fokianos, K., Kontoghiorghes, E.J. and Gonzalez-
Rodriguez, G. (eds.). Proceedings of COMPSTAT 2012, The International
Statistical Institute/International Association for Statistical Computing,
259-270.

Caeiro, F. and Gomes, M.I. (2012). A new class of estimators of the shape
second order parameter of an heavy-tailed distribution.

In Canas, P., Marques, F. and Ramos, L. (eds.), Book of Abstracts of the
Joint Meeing of y-BIS and jSPE, Instituto Nacional de Estatistica, 69-70.

Figueiredo, F. and Gomes, M.I. (2012). The skew-normal and the inverse
scale factors-normal distributions in SQC.

In Canas, P., Marques, F. and Ramos, L. (eds.), Book of Abstracts of the
Joint Meeing of y-BIS and jSPE, Instituto Nacional de Estatistica, 163-164.

Henriques-Rodrigues, L. and Gomes, M.I. (2012). Optimal choice of a
tuning parameter in the PORT-estimation of a shape second-order
parameter.

In Canas, P., Marques, F. and Ramos, L. (eds.), Book of Abstracts of the
Joint Meeing of y-BIS and jSPE, Instituto Nacional de Estatistica, 170-171.

Gomes, M.I. (2012). A location invariant PPWM EVI-estimator.
International Conference on “Probability Theory and its Applications in
Commemoration of the Centennial of B.V. Gnedenko, 162-163.



[64]

[63]

2011
[62]

[61]

[60]

[59]

[58]

[57]

Brilhante, M.F., Gomes, M.I. and Pestana, D. (2012). Extensions of
Verhulst Model in Population Dynamics and Extremes.

In Skiadas, C. et al., Proceedings 5™ Chaotic Modeling and Simulation
International Conference, 115-121. Also in Skiadas, C. H. (ed.) CHAOS
2012: Book of Abstracts, 5™ Chaotic Modeling and Simulation
International Conference, 28

Brilhante, F, Gomes, M.I. and Pestana, D. (2012). Extension of Panjer's
iterative procedures and multifractals.

In Skiadas, C. et al., Proceedings 5" Chaotic Modeling and Simulation
International Conference, 123-130. Also in Skiadas, C. H. (ed.) CHAOS
2012: Book of Abstracts, 5™ Chaotic Modeling and Simulation
International Conference, 27.

Gomes, M.I. (2011). A importancia de métodos de re-amostragem em
Estatistica de Extremos.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 301-302.

Caeiro, F. e Gomes, M.I. (2011). Estimacdo de um parametro de forma de
segunda-ordem.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 235-236.

Miranda, C., Souto de Miranda, M., Rocha, A. E Gomes, M.I. (2011).
Uma versado robusta para o estimador do indice extremal de Nandagopalan.
In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 205-206.

Henriques-Rodrigues, L. & Gomes, M.I. (2011). Excessos acima de niveis
aleatorios e estimacado linear Optima e centrada.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 105-106.

Gomes, M.I. e Pestana, D. (2011). Uma generalizagdo do estimador de
Hill.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 103-104.

Gomes, M.I. (2011). Comparagdo assintotica de estimadores de um
parametro de forma de segunda-ordem em caudas pesadas.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 101-102.



[56]

[55]

[54]

[53]

[52]

[51]

[50]

[49]

[48]

[47]

Santos, P., Gomes, M.I. e Zea Bermudez, P. de (2011). Testes nao-
paramétricos para validacdo de modelos extremais: uma Aplicacdo a
Dados de Atletismo.

In Braumann, C. et al. (eds.) XIX Congresso da Sociedade Portuguesa de
Estatistica: SPE 2011 Programa e Resumos, SPE Editions, 47-48.

Caeiro, F. and Gomes, M.I. (2011). Asymptotic distribution of an extreme
value index estimator based on scaled log-spacings.

In Simos, T., Psihoyios, G., Tsitouras, Ch. And Anastassi, Z. (eds.) AIP
Conference Proceedings, Volume 1389 (Numerical Analysis and Applied
Mathematics, ICNAM 2011), 1467-1470.

Gomes, M.I. (2011). The importance of resampling methodologies in the
field of extremes.

In Canas-Rodrigues, P. and de Carvalho, M. (eds.) Proceedings of the 17"
Young European Statistician Meeting, FCT/UNL, 25-26.

Figueiredo, F. and Gomes, M.I. (2011). The Total median statistic
revisited.
ENBIS 2011 Proceedings (on-line, 9 pages).

Gomes, M.I., Ferreira, M. and Leiva, V. (2011). The extreme value
Birnbaum-Saunders model in Biometry and Environment.
In Oliveira, T. and Castela, G. (eds.), V Workshop on Statistics,
Mathematics and Computation: Book of Abstracts, 25-26.

Caeiro, F. and Gomes, M.I. and Henriques-Rodrigues, L. (2011). Light-tail
estimation: a negative moment EVI-estimator and an application to
environmental data.

In Fougeres, A.-L. and Mercadier, C. (eds.). EVA 2011: Abstracts, 14-15.

Gomes, M.I. and Caeiro, F. (2011). Asymptotic comparison at optimal
levels of reduced-bias EVI estimators.
In Fougeres, A.-L. and Mercadier, C. (eds.), EVA 2011: Abstracts, 24-25.

Neves, M.M. and Gomes, M.I. (2010). Estimation of parameters of
extreme events for randomly censored data.
In Fougéres, A.-L. and Mercadier, C. (eds.). EVA 2011: Abstracts, 36-37.

Brilhante, M.F., Gomes, M.I. and Pestana, D. (2011). BetaBoop brings in
chaos (Electronic publication, 8 pages, and abstract: In Skiadas, C. et al.
(eds.), 4" CHAOS 2011 Book of Abstracts, 18.

Gomes, M.I., Pestana, D. and Pestana, P. (2011). Sir Pinski rides again
(Electronic publication, 8 pages, and abstract: In Skiadas, C. ef al. (eds.),
4™ CHAOS 2011 Book of Abstracts, 44-45.



2010

2009

[46]

[45]

[44]

[43]

[42]

[41]

[40]

[39]

Gomes, M.I. & Henriques-Rodrigues, L. (2010). Estimacao adaptativa e
PORT-MVRB do indice de valores extremos.

In Braumann, C. et al. (eds.) XVIII Congresso da Sociedade Portuguesa de
Estatistica: Livro de Resumos, Vol. I, SPE Editions, 144-146.

Henriques-Rodrigues, 1. & Gomes, M.I. (2010). A metodologia PORT na
estimacao d um parametro de forma de segunda ordem.

In Braumann, C. et al. (eds.) XVIII Congresso da Sociedade Portuguesa de
Estatistica: Livro de Resumos, Vol. I, SPE Editions, 149-151.

Caeiro, F. & Gomes, M.I. (2010). Estimagdo semi-paramétrica da cauda:
nova classe de estimadores dos momentos ponderados de probabilidade.

In Braumann, C. et al. (eds.) XVIII Congresso da Sociedade Portuguesa de
Estatistica: Livro de Resumos, Vol. I, SPE Editions, 152.

Gomes, M.I. & Henriques-Rodrigues, L. (2010). Peaks over random
threshold best linear unbiased estimation of the extreme value index.

In Carvalho, L. e tal. (eds.), LINSTAT 2010 Book of Abstracts, Available
on-line at: http://www.linstat2010.ipt.pt/download/Henriques.pdf

Gomes, M.I. (2010). Estimagdo adaptativa, invariante e de viés-reduzido
do indice de valores extremos.
In Lemos, A.C. et al. (eds.), ENSPM 2010, SPM Editions, 98-99.

Gomes, M.I. & Henriques-Rodrigues, L. (2010). A heuristic choice of
tuning parameters in a location-invariant reduced-bias estimation of the
extreme value index: application to financial log-returns and simulated
data.

In Luzar-Siffler, V., Jarec, I. & Bekic, Z. (eds.), Proceedings of the ITI
2010, 32nd [International Conference on Information Technology
Interfaces, SRCE Univ. Computing Centre Editions, 527-532.

Gomes, M.I. & Neves, M.M. (2010). A note on statistics of extremes for
censoring schemes on a heavy right tail.

In Luzar-Siffler, V., Jarec, I. & Bekic, Z. (eds.), Proceedings of the ITI
2010, 32nd [International Conference on Information Technology
Interfaces, SRCE Univ. Computing Centre Editions, 539-544.

Gomes, M.I., Henriques-Rodrigues, L. & Miranda, C. (2010). A
simulation study of PORT second-order reduced-bias extreme value index
estimation.

In Luzar-Siffler, V., Jarec, I. & Bekic, Z. (eds.), Proceedings of the ITI
2010, 32nd [International Conference on Information Technology
Interfaces, SRCE Univ. Computing Centre Editions, 533-538.



[38]

[37]

[36]

[35]

[34]

[33]

[32]

[31]

2008
[30]

Gomes, M.I., Mendonga, S. & Pestana, D.D. (2009). Adaptive reduced-
bias tail index and value-at-risk estimation.

In L. Sakalauskas, C. Skiadas & E.K. Zavadskas (eds.). Applied Stochastic
Models and Data Analysis — ASMDA 2009, ISBN 978-9955-28-463-5
IMI & VGTU, Vilnius Gediminas Technical Univ. Editions, 41-44.

Gomes, M.I. & Miranda, C. (2009). Finite sample behaviour of the mixed
moment estimator in dependent frameworks.
In Luzar-Stifler, V., Jarec, 1. & Bekic, Z. (eds.). Proceedings of the ITI
2009, ISBN: 978-953-7138-15-8, University of Zagreb Editions, 237-242.

Gomes, M.I., Pestana, D., Sequeira, F., Mendonga, S. & Velosa, S. (2009).
Uniformity of offsprings from uniform and non-uniform parents.
In Luzar-Stifler, V., Jarec, 1. & Bekic, Z. (eds.). Proceedings of the ITI
2009, ISBN: 978-953-7138-15-8, University of Zagreb Editions, 243-248.

Gomes, M.I. & Henriques-Rodrigues, L. (2009). Classical and MVRB tail
index estimators: asymptotic comparison at optimal levels.

In Pestana, D. et al. (eds). Workshop em Estatistica pela Jubilagdo do
Professor Jodo Tiago Mexia, 7-8, Edicoes CMA/FCT-UNL.

Caeiro, F., Gomes, M.I. & Pereira, H. (2009). Comparagdo assintotica em
niveis 6ptimos de estimadores do indice de cauda de viés reduzido.
In Braumann, C. et al. (eds.) XVI Congresso da Sociedade Portuguesa de
Estatistica: Programa e Livro de Resumos. SPE Editions, 100-101.

Figueiredo, F.O & Gomes, M.I. (2009). Cartas de controlo baseadas na
fun¢do quantil.

In Braumann, C. et al. (eds.) XVI Congresso da Sociedade Portuguesa de
Estatistica: Programa e Livro de Resumos. SPE Editions, 114.

Gomes, M.I. (2009). Estimacdo adaptativa MVRB: aplicacdo a dados
financeiros.

In Braumann, C. et al. (eds.) XVI Congresso da Sociedade Portuguesa de
Estatistica: Programa e Livro de Resumos. SPE Editions, 207-208.

Miranda. M.C. & Gomes, M.I. (2009). Estimagao do indice de cauda com
redu¢do do viés em contexto dependente — estudo comparativo com
recurso ao método de Monte Carlo.

In Braumann, C. et al. (eds.) XVI Congresso da Sociedade Portuguesa de
Estatistica: Programa e Livro de Resumos. SPE Editions, 349-350.

Gomes, M.I. (2008). Statistics of extremes under censoring schemes.
In Molina, M. et al. (eds.), Book of Abstracts: 11 Iberian Mathematical
Meeting, 53-54, Universidad Extremadura editions.



2006

2004

2003

1995

[29]

[28]

[27]

[26]

[25]

[24]

[23]

[22]

Henriques-Rodrigues, L. & Gomes, M.I. (2008). High Quantile estimation
and the PORT methodology.
In Zaiats, V. ed., BAS 2008, 73-74, CRM editions.

Gomes, M.I. & Henriques-Rodrigues, L. (2008). PORT-ML, PORT-MP
and other classical tail index estimators: asymptotic comparison at optimal

levels.
In Zaiats, V. ed., BAS 2008, 67-69, CRM editions.

Gomes, M.I., Henriques-Rodrigues, L., Pereira, H. & Pestana, D. (2008).
A semi-parametric estimator of a “scale” second order parameter based
upon the log-excesses.

In Luzar-Stiffler, V., Dobric, V.H. & Bekic, Z. (eds.) Proceedings of the
ITI 2008, ISBN 978-953-7138-12-7, pp. 329-334.

Gomes, M.1., de Haan, L. & Henriques-Rodrigues, L. (2006). Weighted
log-excesses in statistics of extremes.
In Amado, C. et al. (eds.), ICORS06: Abstracts, 51-52, INE editions.

Gomes, M.I., Henriques-Rodrigues, L. & Viseu, C. (2006). Empirical tail
index and VaR analysis.
In Minguez, R. et al. (eds.), International Conference on Mathematical

and Statistical Modeling in Honor of Enrique Castillo (electronic version,
ISBN:84-689-8577-5), 21 pages.

Gomes, M.I. (2006). Reduced bias tail index and associated quantile
estimation.
In Barme-Delcroix, M.-F. ed. Journées Extremes a Lille, 29-30.

Figueiredo, F. & Gomes, M.I. (2004). Control charts with estimated
control limits.

Karlsruher Stocastik-Tage 2004 Booklet, Inst. Fur Mathematische
Stochastik, 131-132.

Figueiredo, F. & Gomes, M.I. (2003). Cartas de controlo para
monitorizagdo de processos ndo normais.

In Livro de Resumos das X Jornadas de Classificagdo e Andlise de Dados
—JOCLAD, 198-199, 2003.



[21]

[20]

1988
[19]

1986
[18]

[17]

[16]

[15]

[14]

1984
[13]

[12]

Gomes, M.I. (1995). Metodologias jackknife e bootstrap em Estatistica de
Extremos.
Actas da Il Conferéncia Anual da S.P.E., 31-46, 1995.

Fraga Alves, M.I. & Gomes, M.I. (1995). Escolha estatistica de caudas no
dominio de atracc¢do da distribuicdo Gumbel.
Actas da Il Conferéncia Anual da S.P.E., 133-146, 1995.

Gomes, M.I. (1988). Comparison of estimators of the upper tail of a
distribution.

COMPSTAT 88 — Short Communications and Posters, 53-54.

Gomes, M.I. and Pestana, D. (1086). Non-classical Extreme Value
Models. In K. Cehak (ed.), Il [International Conf. on Statistical
Climatology: Extended Abstracts, Osterreichische Gesellschaft fur
Meteorologie, 196-200.

Gomes, M.I. and van Montfort, M.A.J. (1986). Exponentiality versus
Generalized Pareto, quick tests. In K. Cehak (ed.), III International Conf.
on Statistical Climatology: Extended Abstracts, Osterreichische
Gesellschaft fur Meteorologie, 185-195, Vienna, Austria.

Gomes, M.I. & Pestana, D.D. (1986). A simulation study of maxima of
standardized spacings.

COMPSTAT 86 — Short Communications and Posters, 103-104,
Universita "La Sapienza", Rome.

Gomes, M.I. (1986). Robustness of Gumbel statistical choice test statistic
in a multivariate GEV model.

COMPSTAT 86 — Short Communications and Posters, 101-102.
Universita "La Sapienza", Rome.

Gomes, M.I. & Pestana, D. (1986). The extremal limit problem in data

analysis — building a statistical package.
Computer at the University, 5.02/1-5.02/9, Vlatko Ceric, Zagreb.

Tiago de Oliveira, J., Gomes, M.I. & Pestana, D. (1984). Using and

extending statistical packages — a project in teaching statisticians.
VI Intern. Symp. on Computer at University, 103/1-103/7.

Gomes, M.I. (1984). Two algorithms for analyzing mixtures of
distributions.



1982

1981

[11]

[10]

[9]

[8]

[7]

[6]

[3]

[4]

[3]

[2]

[1]

VI Intern. Symp. Computer at University, 509/1-509/6.

Gomes, M.I. (1984). Statistical choice in a multivariate GEV model.
Actas do Il Coloquio de Estatistica e Investiga¢do Operacional, 235-244.

Gomes, M.I. (1984). Statistical Theory of Extremes — comparison of two
approaches.
Abstracts 16th European Meeting of Statisticians.

Gomes, M.I. & Pestana, D. (1984). Domains of attraction and penultimate
behaviour.
Abstracts 16th European Meeting of Statisticians, 202-203.

Gomes, M.I. (1984). Estimation procedures in an i-dimensional extremal
model. Actas XIV Reunion Soc. Espan. Inv. Oper. Estad. Inform., Vol. I,
264-274.

Gomes, M.I. (1982). A note on statistical choice in univariate extreme
models. Actas IX Jornadas Hispano-Lusas de Matematica, Vol. 11, 653-
656.

Gomes, M.I. (1982). An i-dimensional distribution function of largest
values and its relevance to the statistical theory of extremes: further
results.

Abs. 15th European Meeting Statisticians, 141-142.

Gomes, M.I. (1982). Numerical upper and lower bounds for the
distribution of maxima.
COMPSTAT 82, Vol. 11, 117-118, Physica Verlag.

Gomes, M.I. (1982). Penultimate versus ultimate in extreme value theory

— a simulation study.
COMPSTAT 82, Vol. 11, 119-120, Physica Verlag.

Gomes, M.I. (1981). Closeness of penultimate approximations in extreme
value theory.
Abs. 14th European Meeting Statisticians, 149-150.

Gomes, M.I. & Pestana, D. (1981). Nota sobre o dominio de atrac¢do de
leis estaveis.
Actas VIII Jornadas Luso-Espanholas de Matemadtica, Vol. 11, 339-346.

Gomes, M.I. (1981). Verosimilhanca e inferéncia estatistica.
Actas II Coloquio Estatistica e Investiga¢do Operacional, 232-244.



One-page abstracts in conferences

2014

2013

[59]

[58]

[57]

[56]

[55]

[54]

[53]

[52]

[51]

Gomes, M.I., Caeiro, F. and Figueiredo, F. (2014). Partially Reduced-Bias
Value-at-Risk Estimation. In Stanley Azen et al. (eds.), Book of Abstracts:
Computationally Intensive Methods in Statistics and Econometrics, p. 3,
Unversité de Neucatel (Unine) Editions.

Satellite Meeting of COMPSTAT 2014, August 23-24, Neuchatel,
Switzerland.

Caeiro, F. and Gomes, M.I. (2013). Computational study of a bootstrap
algorithm for the adaptive estimation of the extreme value index. In Errico
Kontiorghes (ed.), CFE-ERCIM 2013 Book of Abstracts, 47, ERCIM WG

on Computing & Statistics editions.

Figueiredo, F., Gomes, M.I. and Chakraborti, S. (2013). The total median
and the total range statistics in phase I control charts. In Errico
Kontiorghes (ed.), CFE-ERCIM 2013 Book of Abstracts, 119, ERCIM WG
on Computing & Statistics editions.

Gomes, M.I. (2013). A reduced-bias mean-of-order-p Value-at-Risk
estimator. In Errico Kontiorghes (ed.), CFE-ERCIM 2013 Book of
Abstracts, 48, ERCIM WG on Computing & Statistics editions.

Gomes, M.I. (2013). The Role of Jackknife and Bootstrap in Statistics of
Extremes: An Environmental Application. In J. Picek et al. (eds.),
International Conference on Precipitation Extremes in a Changing
Climate: Book of Abstracts, University of Liberec, 11.

Neves, M., Gomes, M.I., Figueiredo, F. and Prata Gomes, D. (2013).
Adaptive and computational procedures in extreme value parameters'
estimation. In Li, D., Peng, L. And Zhan, Z. (eds.), EVA 2013 Book of
Abstracts, 65.

Figueiredo, F. and Gomes, M.I. (2013). Cartas de controlo para a
distribuicdo normal assimétrica. XX Jornadas de Classifica¢do e Andlise
de Dados, Universidade do Minho, April, 11-13.

Gomes, M.I. (2013). A mean-of-order-p reduced-bias and location-
invariant extreme value index estimator. In Li, D., Peng, L. and Zhan, Z.
(eds.), EVA 2013 Book of Abstracts, 33.

Gomes, M.I. (2013). Resampling-Based Methodologies in Statistics of
Extremes: an Environmental Application. MECC 2013 --- International



2012
[50]

[49]

[48]

[47]

[46]

[45]

[44]

[43]

Conference and Advanced School Planet Earth, Mathematics of Energy
and Climate Change, Book of Abstracts, 18.

Figueiredo, F. and Gomes, M.I. (2012). Exact and bootstrap control charts
based on the skew-normal distribution.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 12 Book of Abstracts, 10,
ERCIM WG on Computing & Statistics editions.

Gomes, M.I., Ferreira, M. and Leiva, V. (2012). The extreme value
Birnbaum-Saunders model in athletics and environment.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 12 Book of Abstracts, 81,
ERCIM WG on Computing & Statistics editions.

Manjunath, B.G., Fraga Alves, M., Gomes, M.I. and Henriques-
Rodrigues, L. (2012). On heuristic choices of tuning parameters in the
estimation of the extreme value index.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 12 Book of Abstracts, 99,
ERCIM WG on Computing & Statistics editions.

Gomes, M.I., Reis, P., Canto e Castro, L. and Dias, S. (2012). Penultimate
approximations in statistics of extremes and reliability of large coherent
systems.

Modern Stochastics: Theory and Applications 111, Taras Shevchenko
National University of Kyiv, 39.

Gomes, M.I. (2012). A MOP reduced-bias location-invariant EVI-
estimator.

In Frigessi et al. (eds.), 8" World Congress in Probability and Statistics:
Program and Abstracts, 191.

Brilhante, F., Gomes, M.I. and Pestana, D. (2012). Population growth
models tied to extensions of beta densitiess.

In Oliveira, T., Mejza, S., Ferreira, D., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts — 6™ Workshop on Statistica, Mathematics and
Computation & 3" Portuguese-PolishWorkshop on Biometry, Instituto
Politécnico de Tomar, 25.

Brilhante, F., Gomes, M.I. and Pestana, D. (2012). MOP Reduced-Bias
EVI-Estimation.

In Oliveira, T., Mejza, S., Ferreira, D., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts — 6™ Workshop on Statistica, Mathematics and
Computation & 3" Portuguese-PolishWorkshop on Biometry, Instituto
Politécnico de Tomar, 29.

Neves, M.M., Gomes, M.I., Figueiredo, F. and Prata Gomes, D. (2012).
How resampling methodologies can help in extreme value estimation.



2011

2010

[42]

[41]

[40]

[39]

[38]

[37]

[36]

In Oliveira, T., Mejza, S., Ferreira, D., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts — 6™ Workshop on Statistica, Mathematics and
Computation & 3" Portuguese-PolishWorkshop on Biometry, Instituto
Politécnico de Tomar, 34.

Figueiredo, F. and Gomes, M.1. (2012). Bootstrap control charts to monitor
skew-normal processes.

In Oliveira, T., Mejza, S., Ferreira, D., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts — 6™ Workshop on Statistica, Mathematics and
Computation & 3" Portuguese-PolishWorkshop on Biometry, Instituto
Politécnico de Tomar, 85.

Caeiro, F. and Gomes, M.I. (2012). Further results on the extreme value
estimation: the maximum likelihood estimators of Feuerverger and Hall.

In Oliveira, T., Mejza, S., Ferreira, D., Oliveira, A. and Grilo, L. (eds.),
Book of Abstracts — 6™ Workshop on Statistica, Mathematics and
Computation & 3™ Portuguese-PolishWorkshop on Biometry, Instituto
Politécnico de Tomar, 86.

Gomes, M.I., Figueiredo, F. and Neves, M.M. (2012). Optimal sample
fraction selction in reduced-bias EVI-estimation.
ISNPS 2012, page 149.

Figueiredo, F. and Gomes, M.I. (2011). Monitoring the mean value in the
contaminated normal family of distributions.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 11 Book of Abstracts, 15,
ERCIM WG on Computing & Statistics editions.

Gomes, M.I. and Pestana, D. (2011). A simple generalization of the Hill
estimators.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 11 Book of Abstracts, 116,
ERCIM WG on Computing & Statistics editions.

Neves, M.M., Gomes, M.I., Figueiredo, F. and Prata-Gomes, D. (2011).
Resampling methodologies in adaptive choice of thresholds for the
estimation of parameters of rare events.

In Colubi, A. et al. (eds.). CFE 11 and ERCIM 11 Book of Abstracts, 74,
ERCIM WG on Computing & Statistics editions.

Gomes, M.I. (2011). Semi-parametric probability-weighted moments
estimation: asymptotics versus non-asymptotics.

In J. Jureckova et al. (eds.), Analytical Methods in Statistics, AMISTAT
2011 Book of Abstracts and Programa, 11, Prague, 28-30 October.



2009

2008

[35]

[34]

[33]

[32]

[31]

[30]

Figueiredo, F., Gomes, M.I. and Chakraborti, S. (2010). Control Charts
based on quantiles. In Book of Abstracts of the International Symposium
on Business and Industrial Statistics - ISBIS 2010 (eds.), 34.

Gomes, M.I. and Henriques-Rodrigues, L. (2010). Adaptive PORT-MVRB
extreme value index estimation: A comparison of heuristic algorithms.

In A.-M. Fuertes, J. Niland, E. Ruiz, B. Rustem, E.J. Kontoghiorghes and
G. Loizou (eds.), CFE’10 \& ERCIM’10, ERCIM WG on Computing \&
Statistics Editions, 59.

Gomes, M.I. & Neves, M.M. (2010). Estimation of parameters of extreme
events for random censored data.

In Siatkowski, 1., Graczyk, M., Szabelska, A. And Zyprych, J. (eds.), The
40th International Biometrical Colloquium and Second Polish-Portuguese
Workshop on Biometry in honour of Prof. J.T. Mexia — Abstracts, Poznan
Univ. of Life Sciences eds., 22.

Gomes, M.I., Henriques-Rodrigues, L. & Caeiro, F. (2010). Refined
estimation of a light-tail: an application to environmental data.

SIS 2010 Book of Abstracts, 19, Universita Degli Studi Di Padova
Editions.

Gomes, M.I. (2009). Computational methods in statistics of extremes:
adaptive choice of thresholds.

In Oliveira, T. & Oliveira, A. (ed.). Program and Abstracts: 4™ Workshop
on Statistics, Mathematics and Computation, 24, Universidade Aberta
Editions.

Figueiredo, F. & Gomes, M.I. (2009). A Quasi-PORT methodology for
VaR based on second-order reduced-bias estimation.

In Colubi, A. et al. (eds.). CFE 09 and ERCIM 09 Book of Abstracts, 43,
ERCIM editions.

[29] Gomes, M.I. (2009). A quasi-PORT methodology for VaR: second-order

[28]

[27]

reduced-bias estimation.
In Breidt J. (ed.), Graybill VIII/EVA2009 Book of Abstracts, 40, Colorado
State University editions.

Gomes, M.I. & Henriques-Rodrigues, L. (2008). Semi-parametric PORT-
ML and PORT-MP tail index estimators: asymptotic and finite sample
comparison.

7th World Congress in Probability and Statistics, Book of Abstracts, 106.

Figueiredo, F. & Gomes, M.I. (2008). Robust estimation and its
applications in statistical quality control.



2007

2006

2005

[26]

[25]

[24]

[23]

[22]

[21]

[20]

[19]

Invited Session on “Particular Situations in Quality Control”, ISBIS2008,
International Symposium on Business and Industrial Statistics (with
special emphasis on Quantitative Analytics for Banking, Finance and
Insurance).

Figueiredo, F. & Gomes, M.I. (2007). Improved monitoring of control
charts.
In Abraham, B., Bacelar-Nicolau & Silva, O. (eds.), ISBIS 2007 —

Program and Abstracts, 53.

Caeiro, F. & Gomes, M.I. (2007). Heavy tails: the Student’s ¢ and skew ¢
distributions versus semi-parametric methodology.

In Hiisler, J. et al. (eds.), Extreme Value Analysis — Abstracts, 8,
University of Bern, Switzerland.

Figueiredo, F. & Gomes, M.I. (2007). Environmental datasets —
estimation of the tail index of the underlying distribution and data
modelling.

In Hisler, J. et al. (eds.), Extreme Value Analysis — Abstracts, 23,
University of Bern, Switzerland.

Gomes, M.I. (2007). Breakthrough in the estimation of the extreme value
index: Laurens de Haan leading contributions.

In Hisler, J. et al. (eds.), Extreme Value Analysis — Abstracts, 32,
University of Bern, Switzerland.

Caeiro, F. & Gomes, M.I. (2006). Semi-parametric second order reduced

bias high quantile estimation.
In L. Grilo (ed.), SCRA 2006 / FIM XIII, 124.

Gomes, M.I. & Henriques-Rodrigues, L. (2006). Accommodating bias in
the excesses over a high intermediare order statistic: reduced bias extreme
value index estimation for heavy tails.

In L. Grilo (ed.), SCRA 2006 / FIM XIII, 124.

Vandewalle, B., Figueiredo, F. & Gomes, M.I. (2006). Reduced bias
estimators of high quantiles and small exceedance probabilities for heavy

tailed models.
In L. Grilo (ed.), SCRA 2006 / FIM X111, 124.

Gomes, M.I. (2006). Reduced bias tail and extremal index. EMS 2006:
XXVI European Meeting of Statisticians.



[18]

[17]

[16]

[15]

[14]

[13]

[12]

2002
[11]

[10]

[9]

2001

Figueiredo, F. & Gomes, M.I. (2005). Comparison of semi-parametric
reduced bias’ quantile estimators.

In Bentsson et al. (eds.). Extreme Value Analysis (Probabilistic and
Statistical Models and their Applications), 31, CTH, Gothenburg, Sweden.

Fraga Alves, M.L., Aratjo Santos, P. & Gomes, M.I. (2005). Reduced bias
semi-parametric quantile estimators with a linear type property.

In Bentsson et al. (eds.). Extreme Value Analysis (Probabilistic and
Statistical Models and their Applications), 33, CTH, Gothenburg, Sweden.

Gomes, M.I. (2005). Second order reduced bias tail index estimators under
a third order framework.
In Guillou, A. ed., Risk Analysis and Extreme Values, 11, Paris V1.

Figueiredo, F. & Gomes, M.I. (2005). Control charts with robust estimated
control limits.

In Azen et al. (eds.), Computational Statistics & Data Analysis: Abstracts,
30, University of Neuchatel, Switzerland.

Gomes, M.I,, Hall, A. & Miranda, C. (2005). The jackknife methodology
and subsampling techniques in the estimation of the extremal index.

In Azen et al. (eds.), Computational Statistics & Data Analysis: Abstracts,
66, University of Neuchatel, Switzerland.

Gomes, M.1., Martins, M.J. & Neves, M.M. (2005). Second order reduced
bias tail index estimators under a third order framework.

In Bentsson et al. (eds.). Extreme Value Analysis (Probabilistic and
Statistical Models and their Applications), 36, CTH, Gothenburg.

Figueiredo, F. & Gomes, M.I. (2005). Comparison of semi-parametric
quantile estimators.
Book of Abstracts of the 25th European Meeting of Statisticians, 512.

Gomes, M.I. (2002). The jackknife methodology in statistics of extremes.
In M. Janzura et al. (eds.),
Book of Abstracts EMS2002, 201.

Figueiredo, F. & Gomes, M.L. (2002). Box-Cox transformations in
statistical process control. In M. Janzura et al. (eds.),
Book of Abstracts EMS2002, 384.

Gomes, M.I. (2002). Bias reduction in the semi-parametric estimation of
parameters of rare events.
International Gnedenko Conference Abstracts, 68.



[8]

[7]

[6]

1991

Fraga Alves, M.1.,, Gomes, M.I. & de Haan, L. (2001). Semi-parametric
estimation of the second order parameter: a new class of estimators. In J.
Beirlant & J. Teugels (eds.),

Extreme Value Analysis — Theory and Practice (Abstracts), 31.

Gomes, M.I. (2001). Bias reduction and efficient estimation of the tail
index. How far is location invariance essential? In J. Beirlant & J. Teugels
(eds.),

Extreme Value Analysis — Theory and Practice (Abstracts), 38.

Gomes, M.I., Martins, M.J. & Neves, M.M. (2001). Generalized jackknife
estimators of the tail index. In J. Beirlant & J. Teugels (eds.),
Extreme Value Analysis — Theory and Practice (Abstracts), 56.

[5] Gomes, M.I. (1991). On the estimation of the parameters of rare events in

1988
[4]

1987
[3]

1980
[2]

[1]

dependent structures.
Abstracts 19th EMS, 120.

Gomes, M.I. (1988). Relative efficiency of alternative estimators of the
upper tail.

18h EMS — Abstracts, 109.

Gomes, M.I. (1987). Inference in multidimensional extremal models.
17th EMS — Abstracts, 106, Aristotle University, Thessaloniki.

Gomes, M.I. (1980). Computation of mean value and covariance matrix of
order statistics and their concomitants in an i-variate extremal model.
Abs. COMPSTAT 80.

Gomes, M.I. (1980). Monte Carlo study of sample characteristics of
certain estimators in an i-variate extremal model.
Abs. COMPSTAT 80.

Unpublished Preprints

2014

[32]

Leiva, V., Ferreira, M., Gomes, M.I. and Lillo, C. (2014). A methodology
for analyzing Birnbaum-Saunders extreme values applied to climatological
data. Preprint, Universidad de Valparaiso.



2013
[31]

[30]

[29]

2010
[28]

2009
[27]

2007
[26]

[25]

2006
[24]

2005
[23]

[22]

[21]

Vicente, S., Fraga Alves, M.I. and Gomes, M.I. (2013). Extreme Value
Theory and Sports: the Maximal Oxygen Uptake. Notas e Comunicagoes
CEAUL 11/2013.

Henriques-Rodrigues, L. and Gomes, M.I. (2013). Consistent estimation of
a scale second-order parameter related to the PORT methodology. Notas e
Comunicagoes CEAUL 06/2013. New enlarged version accepted at JSTP.

Caeiro, F. and Gomes, M.I (2013). Asymptotic Comparison of Alternative
Estimators of a Shape Second-Order Parameter. Notas e Comunicagoes
CEAUL 03/2013.

Gomes, M.I. and Caeiro, F. (2010). Adaptive Probability Weighted
Moments Estimation. Notas ¢ Comunicagdes CEAUL 22/2010.

Gomes, M.I., Pestana, D. & Henriques-Rodrigues (2009). Athletic Events
and Statistics of Extremes: Estimation of Useful Parameters. Notas e
Comunicagoes CEAUL 06/2009.

Figueiredo, F. & Gomes, M.L. (2007). Dependent Control Statistics: Time

of First Passage over a Given Threshold. Notas e Comunicacdes CEAUL
07/2007.

Vandewalle, B. & Gomes, M.1. (2007). 4 Note on the Estimation of High
Quantiles and Small Exceedance Probabilities. Notas e Comunicacdes
CEAUL 03/2007.

Fraga Alves, M.I.,, Gomes, M.I., de Haan, L. & Neves, C. (2006). Mixed
Moment Estimator. Notas e Comunicagdes CEAUL 08/2006.

Gomes, M.I. & Viseu, C. (2005). Empirical Tail Index and VaR Analysis.
Notas ¢ Comunicagdes CEAUL, 20/2005.

Figueiredo, F. & Gomes, M.I. (2005). Control Charts with Estimated
Control Limits. Notas e Comunicagdes CEAUL 19/2005.

Caeiro, F., Gomes, M.I. & Henriques-Rodrigues, L. (2005). 4
Comparative Study of two Classes of Reduced Bias' Estimators under a
Third Order Framework. Notas ¢ Comunicagoes CEAUL 04/2005.



2004
[20]

[19]

2003
[18]

[17]

[16]

2002

[15]

[14]

[13]

[12]

2001
[11]

[10]

2000

Gomes, M.I. (2004). Reduced Bias’ Estimators: an Overview. Notas e
Comunicagdes CEAUL 17/2004.

Gomes, M.I., de Haan, L. & Henriques-Rodrigues, L. (2004). Tail Index
Estimation Through Accommodation of Bias in the Weighted Log-
Excesses. Notas ¢ Comunicagdes CEAUL 14/2004.

Gomes, M.I. & Figueiredo, F. (2003). Statistics of Extremes —
Discrepancy between Asymptotic and Finite Sample Behaviour. Notas e
Comunicagoes CEAUL 16/2003.

Figueiredo, F. & Gomes, M.I. (2003). Box-Cox Transformations versus
Data Modelling — Robust Charts in Statistical Process Control. Notas e
Comunicagoes CEAUL 13/2003.

Gomes, M.I. & Oliveira, O. (2003). Some Improvements on the Estimation
of Heavy Tails. Notas e Comunica¢des CEAUL 4/2003.

Gomes, M.I. & Caeiro, F. (2002). Estimag¢do do Pardmetro de Segunda
Ordem e Controlo do Vies em Estatistica de Extremos. Notas e
Comunicagoes CEAUL 29/2002.

Gomes, M.I. (2002). “Natural” Generalized Jackknife Estimators of a
Second Order Parameter in Statistics of Extremes. Notas e Comunicagdes
CEAUL 16/2002.

Gomes, M.I. (2002). Some Comments on the Log-spacings’ Maximum
Likelihood Estimation of the Tail Index. Notas e Comunicagdes CEAUL
13/2002.

Gomes, M.I. (2002). A Note on the Excesses over a High Threshold. Notas
¢ Comunicagdes CEAUL 10/2002.

Gomes, M.I. (2001). Bias Reduction and Efficient Estimation of the Tail
Index. Notas ¢ Comunicagoes CEAUL 10/2001. Presented at EVA 2001.

Gomes, M.I. & Martins, M.J. (2001). Generalized Jackknife Estimators of
the Tail Index based on the Estimation of the Second Order Parameter.
Notas ¢ Comunicagdes CEAUL 09/2001.



[9] Figueiredo, F. & Gomes, M.I. (2000). Alternatives to a Chart for Individuals:

1999
[8]

[7]

[6]

1998
[5]

1994
[4]

1992
[3]

1991
[2]

1983
[1]

Moving Sums and Moving Maxima. Notas e Comunicacdes CEAUL
07/2000.

Gomes, M.I. and Martins, M.J. (1999). Asymptotic Efficiency of
Generalized Jackknife Semi-parametric Estimators of a Heavy Tail. Notas
¢ Comunicagdes CEAUL 16/1999.

Gomes, M.I. (1999). Generalized jackknife Moment Estimators of the Tail
Index. Notas e Comunicagdes CEAUL 15/1999. Presented at ISI 1999.

Ferreira, A. & Gomes, M.I. (1999). Tail Index Estimation in the
Generalized Pareto Model. Notas e Comunica¢des CEAUL 02/1999.

Gomes, M.L. (1998). The Bootstrap Methodology in Statistical Extremes —

the Choice of the Optimal Sample Fraction. Notas e Comunicagdes
CEAUL 15/1998.

Gomes, M.I. (1994). Simula¢do e Estatistica. Working Paper n°® 14,
Instituto Superior de Estatistica e Gestao de Informacao, 1994.

Gomes, M.I. (1992). Finite Sample and Asymptotic Properties of
Estimators of the Extremal Index. Notas e Comunicagdes CEAUL.
23/1992.

Gomes, M.1. (1991). On the Estimation of the Parameters of Rare Events
in Dependent Structures. Notas e Comunicagdes CEAUL 1991. Presented
at XIX EMS, Barcelona, 1991.

Gomes, M.I., Graga Martins, J., Pestana, D. & Tiago de Oliveira. J. (1983).
Statistical Extremes and Applications — a Bibliography. Notas e
Comunicagoes CEAUL, 1983.

CONFERENCES — Organization and/or scientific responsibilities

2015
[76]

EVA 2015, The University of Michigan, Ann Arbor, Michigan, USA.
June 15-19, 2015
Member of the Program Committee.



2014

[75]

[74]

[73]

[72]

[71]

[70]

[69]

[68]

[67]

[66]

[65]

“Extreme Value Theory and its Applications in Finance and Insurance”,
Royaumont Abbey —Ile de France, December 16-18, 2014. Member of
the Scientific Committee.

“Threshold Selection”. Invited Session to the 7th International Conference
of the ERCIM WG on Computational and Methodological Statistics
(ERCIM 2014), Pisa, Italy, December 6-8.

Organizer: M. Ivette Gomes

Invited Speakers: Jan Beirlant, Margarida Brito, Ivette Gomes, Manuela
Neves, Carl Scarrott.

The 44th International Biometrical Colloquium, Cracow, Poland, 7-10
September 2014.
Member of the Program Committee.

The IV Polish-Portuguese Workshop on Biometry, Poznan, Poland,
September 3-5, 2014.
Member of the Program Committee.

"Computer Intensive Methods in Statistics of Extremes". Invited session to
CompStat 2014, Geneva, August 19-22, 2014.
Invited Speakers: Frederico Caeiro, Ivette Gomes and Armelle Guillou

21% International Conference on Computational Statistics, CompStat 2014,
Geneva, August 19-22, 2014.
Member of the Scientific Committee.

“1* Conferéncia Internacional da Amazonia em Estatistica Experimental e
Andlise de Risco”, Manaus, Brazil, August 12-15, 2014.
Member of the Scientific Committee.

CIRM International Conferences on Extreme Value Theory and Laws of
Rare Events, July 14-18, 2014, Marseille, France
Member of the Scientific Committee.

CONFMET 2014—Workshop Medicdo de Grandes Estruturas Terrestres e
Espaciais em Regime Dindamico, LNEC, Lisboa, June 26-27, 2014.
Member of the Scientific Committee.

SMTDA 2014, International Conference on Stochatic Modeling
Techniques and Data Analysis, 11-14 June, 2014, Lisbon, Portugal.
Co-chair and member of the Scientific Committee.

CHAOS 2014, The 7™ Chaotic Modeling and Simulation International
Conference, June 7-10, 2014, Lisbon, Portugal.
Member of the International Scientific Committee.



[64]

2013
[63]

[62]

[61]

[60]

[59]

[58]

[57]

[56]

8™ Workshop on Statistics, Mathematics and Computation, Praia, Santiago,
Cape Verde, March 12-15.

Co-chair of the Executive Committee and member of the Scientific
Committee.

The 6th International Conference of the ERCIM WG on Computational
and Methodological Statistics (ERCIM 2013), London, UK, Dec.14-16.
Member of the Scientific Programme Committee and organizer of a
session on “Bias Reduction in Statistics of Extremes”.

Bias Reduction in Statistics of Extremes. Invited Session to the 6th
International Conference of the ERCIM WG on Computational and
Methodological Statistics (ERCIM 2013), London, UK, December 14-16.
Organizer: M. Ivette Gomes

Invited Speakers: Frederico Caeiro, Laura Cavalcante, Stéphane Girard,
Ivette Gomes and Chen Zhou.

KLIMATEXT: International Conference on Precipitation Extremes in a
Changing Climate, Technical University of Liberec, Hejnice, Czech
Republic, September 24-26, 2013. http://klimatext.tul.cz/hejnice

Member of the Scientific Committee.

Statistics of Extremes and Resampling Methodologies. Invited Session to
ISI 2013, 59" Meeting of the International Statistical Institute, Hong-
Kong, China, August 25-30, 2013.

Organizers: M. Ivette Gomes and Liang Peng.

Speakers: Regina Liu (USA), Zhouping Li (China), Frederico Caeiro
(Portugal).

Discussants: Anthony Davison

EV—EXxtremes and Vimeiro.

Organizer: M. Ivette Gomes

Speakers: Juerg Huesler, Ross Leadbetter, Manuela Neves
EVA 2013, FuDan University, Shangai, China.

Member of the Scientific Committee.

EVA 2013, FuDan University, Shangai, China.
Member of the Scientific Committee.

IFAC MIM’ 2013, Saint Petersburgh State University. Co-chair of the
invited session on “Controlo of Complex Systems under Extremal Random
Risks” , organized by N. Markovich. Saint Petersburg, Russis, June 18-21.

The 6th International Conference on Cahotic Modeling and Simulation,
CHAOS 2013, Yeditepe University, Istanbul, Turkey, June 11-14, 2013.



[55]

[54]

[53]

[52]

2012
[51]

[50]

[49]

[48]

[47]

Member of the International Scientific Committee.

6th International Conference on Risk Assessment, May 29-31, 2013.
Member of the Executive Committee.

7th Worshop on Statistics Mathematics and Computation, May, 27-29,
2013.
Member of the Executive Committee.

Statistics of Extremes in Society

Organizer: M. Ivette Gomes

Speakers: M. Manuela Neves, M. Isabel Fraga Alves and M. Ivette
Gomes.

CIM International Conferences and Advanced Schools Mathematics of
Planet Earth 2013 (CIM-MPE 2013).

CIM International Conferences and Advanced Schools Mathematics of
Planet Earth 2013 (CIM-MPE 2013).

Member of the Scientific Committee and organizer of a session on
“Statistics of Extremes in Society”

The 5th International Conference of the ERCIM WG on Computing &
Statistics (ERCIM’12), Oviedo, 1-3 December.

Member of the Scientific Programme Committee and organizer of a
session on “Statistics of Extremes and Risk Assessment”.

Statistics of Extremes and Risk Assessment. Invited Session to ERCIM
2011, ERCIM WG on Computing and Statistics, Oviedo, 1-3 December.
Organizer: M. Ivette Gomes

Invited Speakers: Juerg Huesler, Ana Cristina Moreira de Freitas, Paulo
Aragjo Santos, Jenny Wadsworth and Chen Zhou.

5° Encontro Nacional da SPMet/RELACRE: Medir para a Seguranca,
CTCV — Centro Tecnolégico da Ceramica e do Vidro, Coimbra,
November 8.

Member of the Scientific Committee.

6™ Workshop on Statistics, Mathematics and Computation and 3"
Portuguese-Polish Workshop on Biometry in Honour of Professor Dinis
Pestana, Covilha, Portugal, July 3-4, 2012.

Member of Scientific Committee.

CHAOS 2012 — The 5th Chaotic Modeling and Simulation International
Conference, Athens, 12-15 June.
Member of the International Scientific Committee.



2011
[46]

[45]

[44]

[43]

[42]

[41]

[40]

2010
[39]

[38]

[37]

The 4th International Conference of the ERCIM WG on Computing &
Statistics (ERCIM’11), London, 17-19 December.
Member of the Scientific Programme Committee and session organizer.

Resampling Methodologies and Statistics of Extremes. Invited Session to
ERCIM 2011, ERCIM WG on Computing and Statistics, London, UK,
December 17-19.

Organizer: M. Ivette Gomes

Invited Speakers: Margarida Brito, Adriana Cornea, Manuela Neves, Liang
Peng and Min-ge Xie.

4° Encontro Nacional da SPMet/RELACRE: Metrologia — Suporte de
Competitividade na Industria, IPIMAR, November 11.
Member of the Scientific Committee.

XIX Congresso Anual da Sociedade Portuguesa de Estatistica, Nazaré,
Portugal, September 28-October 1.
Member of the Scientific Committee.

Statistics of Extremes in Today’s World. Invited Session to IS 2011, 58"
Meeting of the International Statistical Institute, Dublin, Ireland, August
21-26, 2011.

Organizers: Jan Beirlant and M. Ivette Gomes.

Speakers: Frederico Caeiro (Portugal), Goedele Dierckx (Belgium) and
Mathieu Ribatet (Switzerland).

Discussants: M. Ivette Gomes and M. Isabel Fraga Alves

5™ Workshop on Statistics, Mathematics and Computation (N WEMC),
Faro, Portugal, July 11-12, 2011.
Member of Scientific Committee.

Workshop on Risk and Extreme Values in Insurance and Finance, Lisbon,
Portugal, June 6-7, 2011.

Organizers and Program Committee: M. Isabel Fraga Alves (Chair), M.
Ivette Gomes, Laurens de Haan and Claudia Neves.

Sth Scientific Meeting ISLA: Data Mining and Business Intelligence,
Methods and Applications, Santarém, Portugal, November 11-13, 2010.
Member of Scientific Committee.

CONFMET 2010: Medi¢oes na Ciéncia e na Tecnologia, Lisboa, Portugal,
November 4-5, 2010. Member of Scientific Committee.

Extremes and Risks. Invited Session to /WAP 2010, International
Workshop on Applied Probability, Madrid, Spain, July 5-8, 2010.



2009

2008

2007

[36]

[35]

[34]

[33]

[32]

[31]

[30]

[29]

[28]

Organizer and Speaker: M. Ivette Gomes.
Other Speakers: Laszlo Markus (Hungary) and Christian-Yann Robert
(France).

Statistics of Extremes in Today’s World. Invited Session to the SIS 2010,
“The 45" Scientific Meeting of the Italian Statistical Society, University of
Padua, June 6-18, 2010.

Organizer: M. Ivette Gomes

Speakers: M. Isabel Fraga Alves, Ana Ferreira and Ligia Henriques-
Rodrigues.

WSMC 2009, “UII Workshop on Statistics, Mathematics and
Computation”. Fundagdo Calouste Gulbenkian, November 9-10, 2009.
Member of the Scientific Committee.

EVA 2009: Sixth International Conference on Extreme Value Analysis:
Probabilistic and Statistical Models and their Applications, Fort-Collins,
Colorado, 22-26 July, 2009. Member of the Scientific Committee.

Statistics for Extremes. Invited Session to EVA 2009, Fort-Collins,
Colorado, USA, July 2009.

Organizer and Speaker: M. Ivette Gomes.

Other Speakers: Armelle Guillou (France) and Stilian Stoev (USA).

3° Encontro Nacional da SPMET: A Medi¢do na Engenharia. ISEP, Porto,
October 10, 2008. Member of the Scientific Committee.

“II Workshop on Statistics, Mathematics and Computation” (jointly with
the “I Portuguese-Polish Workshop on Biometry”, Lisboa, 21-22 July,
2008. Member of the Scientific Committee.

2* Conferéncia Nacional da SPMet. Metrologia e Inovagdo. Funchal,
Madeira, October 3-4, 2007. Member of the Scientific Committee.

ISI 2007: 56™ Session of the International Statistical Institute. Lisbon,
Portugal, 22-29 August, 2007. Chair of the Local Program Committee and
member of the International Program and National Organizing
Committees.

EVA 2007: Fifth International Conference on Extreme Value Analysis:
Probabilistic and Statistical Models and their Applications, Bern,
Switzerland, 23-27 July, 2007. Member of the Scientific Committee.



[27]

2006

[26]

[25]

[24]

[23]

[22]

2005

[21]

[20]

[19]

2004
[18]

[17]

[16]

Statistical Extremes and Environmental Risk. Faculdade de Ciéncias de
Lisboa, Fevereiro 15-17, 2007. Member of the Organizing and Scientific
Committees.

Il Workshop on Statistics, Mathematics and Computation. Universidade
Aberta, November 8-9, 2006. Member of the Scientific Committee.

2° Encontro Nacional da SPMet: A Metrologia e o Crescimento
Sustentado. Centro de Congressos do IST, Lisboa, November 17, 2006.
Member of the Scientific Committee.

Workshop  on  Mathematical — Techniques and  Problems in
Telecommunications (MTPT2006), Leiria, September 4-8, 2006. Member
of the Scientific Committee.

Recent Advances in Statistics of Extremes, Invited Session to the European
Meeting of Statisticians, Copernicus University, Torun, Poland, July24-28,
2006. Organizer and Speaker: M. Ivette Gomes.

Other Speakers: L. de Haan and M. Scotto.

Extremes Day in Honor of Laurens de Haan: Extremes, Risk, Safety and
the Environment, Lisboa, February 22, 2006.

1* Conferéncia Nacional da SPMet: Medir MAIS e MELHOR. Instituto
Portugués da Qualidade, Caparica, November 28-29, 2005. Member of the
Scientific Committee.

VII Conference on Advanced Mathematical and Computational Tools in
Metrology (AMCTM 2005) — International Programme Committee,
Monte de Caparica, June 27-29, 2005.

I Workshop on Statistics, Mathematics and Computation, Universidade
Aberta.

1° Encontro Nacional da SPMet: Validacdo de Métodos de Medicdo e de
Software nos Laboratorios. Instituto Portugués da Qualidade, Caparica,
November 30, 2004. Member of the Scientific Committee.

I Congresso Portugués de Metrologia, Monte de Caparica, November
2004. Member of the Scientific Committee.

EVA 2004: Third International Symposium on Extreme Value Analysis:
Theory and Practice, Aveiro, Portugal, 19-23 July, 2004.



2003
[15]

2002
[14]

2001
[13]

[12]

[11]

[10]

2000
[9]

[8]

1999
[7]

1998
[6]

1996
[5]

Workshop on Extremes, Risk and Resampling Techniques. Tomar, 20-23
November, 2003.

Probability and Statistics. Organization of two Thematic Sessions at SPM
2002. Coimbra, February 2002.

23" European Meeting of Statisticians, Funchal, Madeira, Portugal,
August 13-18, 2001.

Statistics of Extremes. Invited Session at 23 EMS, Funchal, Portugal,
August 2001.

Organizer and Speaker: M. Ivette Gomes.

Other Speakers: J. Beirlant, H. Rootzen, M.R. Leadbetter.

Extreme Value Analysis: Theory and Practice, Leuven, August 6-10,
2001.

Computer Intensive Methods in Statistics of Extremes. Invited Session at
EVA 2001, Leuven, August. Organizer and Speaker: M. Ivette Gomes.
Other Speakers: A.C. Davison and M.J. Martins.

VIII Congresso Anual da Sociedade Portuguesa de Estatistica, Portugal,
October 2000.

The Euro Conference on Advanced Mathematical and Computational
Tools in Metrology (AMCTM 2000), Monte de Caparica, Portugal, May
2000.

Workshop on Statistical Modelling — Extreme Values and Additive Laws,
Lisboa (Estoril), 1999.

Probability and Statistics. Organization of two Thematic Sessions at SPM
1998. Braga, 1998.

IV Congresso Anual da Sociedade Portuguesa de Estatistica, Funchal,
1996.



1995
[4]

1990
[3]

1984
[2]

1983
[1]

III Congresso Anual da Sociedade Portuguesa de Estatistica, Guimaraes,
1995.

1* Conferéncia em Estatistica e Optimizagdo, Troia, 1990.

III Coloquio de Estatistica e Investiga¢do Operacional, Lagos, 1984.

NATO ASI on Statistical Extremes and Applications, Vimeiro, 1983, co-
directora.

INVITATIONS

2014
[116]

[115]

[114]

[113]

[112]

[111]

“Further Results on Order Statistics and Products of Functions of
Independent Generalized Beta Random Variables”. Invited talk (of joint
work with M.F. Brilhante and D. Pestana) at ICNAAM 2014, Rhodes,
Greece, September 22-28.

“Partially Reduced-Bias Value-at-Risk Estimation”, plenary talk (of joint
work with F. Caeiro and F. Figueiredo) at “Computationally Intensive
Methods in Statistics and Econometrics”, Satellite Meeting of COMPSTAT
2014, August 23-24, Neuchatel, Switzerland.

“Efficiency of Partially Reduced-bias Mean-of-order-p versus Minimum-
variance Reduced-bias Extreme Value Index Estimation”. Invited talk (of
joint work with Frederico Caeiro) at 21st International Conference on
Computational Statistics (COMPSTAT 2014) and 5th IASC World
Conference, Geneva, August 19-22.

“On the bootstrap methodology for the estimation of the tail sample
fraction”. Invited talk (presented by Frederico Caeiro) at 21st International
Conference on Computational Statistics (COMPSTAT 2014) and 5th
IASC World Conference, Geneva, August 19-22.

“A Glimpse of Statistics of Univariate Extremes”. Invited plenary talk at
CIRM International Conferences on Extreme Value Theory and Laws of
Rare Events, July 14-18, 2014, Marseille, France.

“Controlo da Qualidade na Industria e Servicos”, Invited presentation (of
joint work with F. Figueiredo and A. Figueiredo), II Congresso para a
Ciéncia e Desenvolvimento dos Ac¢ores, Universidade dos Agores, Angra
do Heroismo, June 27-29, 2014.



2013

[110]

[109]

[108]

[107]

[106]

[105]

[104]

[103]

[102]

“Interdisciplinary Applications of Probability and Statistics” Debate on
Mathematics and its Interdisciplinary Applications, with prof. P.L. Lions
and a UL panel of scientists (Miguel Abreu, M. Ivette Gomes, J. Luis,
Rosério Grossinho, Alfredo Egidio Reis, Adélia Sequeira, Artur Martinho
Simdes). Organizers: Jodo Paulo C Dias and José Francisco Rodrigues,
Lisboa, June 18.

“Resampling Methodologies in Phase I Control Charts” (Figueiredo, F.
and Gomes, M.I.). Invited talk (presented by F. Figueiredo) at “Advanced
Statistical Process Control I’ managed by Philippe Castagliola, SMTDA
2014—3rd Stochastic Modeling Techniques and Data Analysis
International Conference, Lisboa, June 11-14.

“Possiveis Vantagens de Meédias de Ordem Real na Estimac¢do de
Pardametros de Acontecimentos Raros”. 2%s Jornadas UADb da Estatistica e
Computagao, Porto de Mos, entro Local de Aprendizagem da UADb, June 7,
2014.

“Estatistica de Extremos: Uma Introducdo”. Invited Seminar (3 hours), 2™
Workshop “A Ciéncia dos Dados”, Departamento de Matematica,
Universidade dos Agores, May 8-10, 2014.

“Comparison of Asymptotically Unbiased Extreme Value Index estimators:
a Monte Carlo Simulation Study”. Invited talk (presented by F. Caeiro) at
the 10th International Conference of Computational Methods in Sciences
and Engineering (ICCMSE 2014), April 4-7, Athens, Greece.

“Comparison of sampling plans by variables using the bootstrap and
Monte Carlo simulations”. Invited talk (presented by F. Figueiredo) at the
10th International Conference of Computational Methods in Sciences and
Engineering (ICCMSE 2014), April 4-7, Athens, Greece.

“Penultimate Approximations in EVT and in Reliability”, Invited plenary
talk at WSMCS, 8" Workshop on Statistics, Mathematics and
Computation, Praia, Santiago, Cape Verde, March 12-15, 2014.

“Mean of order p location-invariant and reduced-bias extreme value index
estimation” Invited seminar at FCUP, Porto, Portugal, February 6, 2014.

“Threshold Selection for Reduced-Bias Location-Invariant EVI-estimators:
A Financial Application”. Mini-workshop on “Extremes and Extensions of
the Verhulst Growth Modesl: Apllications to Economics and Finance”,
PDMA, CEF.UP and “Seminarios do Agrupamento Cientifico de
Matematica e Sistemas de Informac¢ao”, FEP, Porto, February 3, 2014.



[101]

[100]

[99]

[98]

[97]

[96]

[95]

[94]

[93]

[92]

“A reduced-bias mean-of-order-p Value-at-Risk estimator”. Invited talk at
the 6th International Conference of the ERCIM Working Group on
Computational and Methodological Statistics, Senate House, University of
London, UK, December 14-16.

“The total median and the total range statistics in phase I control charts”.
Invited talk (presented by F. Figueiredo, related to a paper by Figueiredo,
F., Gomes, M.I. and Chakraborti, S.) at the 6th International Conference of
the ERCIM Working Group on Computational and Methodological
Statistics, Senate House, University of London, UK, December 14-16.

“Computational study of a bootstrap algorithm for the adaptive estimation
of the extreme value index”. Invited talk (presented by F. Caeiro) at the 6th
International Conference of the ERCIM Working Group on Computational
and Methodological Statistics, Senate House, University of London, UK,
December 14-16.

“Analise de Valores Extremos: An Introduction”, Short course (5 hours) at
XXI Congresso da Sociedade Portuguesa de Estatistica, November 29,
Aveiro, Portugal.

“Estimagdo em Estatistica de Extremos”. Invited seminar (presented by L.
Henriques-Rodrigues) at University of Sdo Paulo, November 2013.

“The Role of Jackknife and Bootstrap in Statistics of Extremes: An
Environmental Application”. Invited plenary talk at International
Conference on Precipitation Extremes in a Changing Climate, Hejnice,
Czech Republic, September 24-26.

“On the Selection of the Tuning Parameter of a Moment Estimator of the
Extreme Value Index”. Invited talk (presented by Frederico Caeiro) at the
11th International Conference of Numerical Analysis and Applied
Mathematics (ICNAAM 2013), Rhodes, Greece, September 21-27.

“An Overview and Open Research Topics in Statistics of Univariate
Extremes”. Invited talk (presented by J. Beirlant) at the session entitled
“Statistics for Univariate Extremes”, organized by Armelle Guillou, at
EVT 2013, Extremes in Vimeiro Today, Vimeiro, September 8-11.

“Penultimate Approximations: Past, Present ... and Future?”. Invited
plenary talk at EVT 2013, Extremes in Vimeiro Today, Vimeiro,
September 8-11.

“The Role of Bootstrap Methodologies in the Estimation of a Negative
Extreme Value Index”. Invited talk (presented by F. Caeiro, associated
with a joint paper by Caeiro, F. and Gomes, M.1.) at the session entitled
“Statistics of Extremes and Resampling Methodologies” organised by M.I.
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[88]

[87]
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Gomes and Liang Peng, 59" 1SI WSC 2013, Hong Kong, S.A.R. China,
August 25-30, 2013.

“The Extreme Value Birnbaum-Saunders Model in Athletics”. Invited talk
at the session entitled “Is Distribution Theory still Relevant?”, organized
by Evdokia Xekalaki, 59" 1SI WSC 2013, Hong Kong, S.A.R. China,
August 25-30, 2013.

“Adaptive and computational procedures in extreme value parameters’
estimation”. Invited talk (presented by M. Neves, associated with a joint
paper by Neves, M., Gomes, M.I., Figueiredo, F. and Prata Gomes, D.) at
the session entitled “EV—EXxtremes and Vimeiro”, organized by M. Ivette
Gomes, at EVA 2013.

“Reliability Control of Complex Systems Through Penultimate
Approximations”. Invited talk at the session on Control of Complex
Systems under Extremal Random Risks, organized by Natalia Markovich,
IFAC Conference on Manufacturing Modelling Management and Control,
June 19-21, 2013, Saint Petersburg, Russia.

“A Mean-of-order-p Value-at-Risk Estimator”. Invited talk at a session
organized by M. Stehlik, at the 6th International Conference on Risk
Assessment, Tomar, May 30-June 1.

“Adaptive PORT-MVRB VaR estimation”. Invited talk, presented by L.
Henriques-Rodrigues, at a session organized by F. Caeiro, at the 6th
International Conference on Risk Assessment, Tomar, May 30-June 1.

“A class of PPWM estimators of high quantiles”. Invited talk, presented
by F. Caeiro, at a session organized by F. Caeiro, at the 6th International
Conference on Risk Assessment, Tomar, May 30-June 1.

“Statistics of Univariate Extremes: an Overview and Open Research
Topics™. Invited plenary talk, presented by F. Caeiro, at the 7th Worshop
on Statistics Mathematics and Computation, Tomar, May 28-29.

“Meétodos de Re-Amostragem_em_Estatistica de Extremos”. 1*s Jornadas da
Estatistica ¢ Computacdo da Universidade Aberta, Caldas da Rainha,
Escola de Hotelaria e Turismo do Oeste, May 10.

“Reduced-bias mean-of-order-p extreme value index estimation”. Invited
plenary talk at XXXI International Seminar on Stability Problems for
Stochastic Models, April 23-27, Moscow, Russia.

“Resampling-Based Methodologies in Statistics of Extremes: an
Environmental Application”. Invited talk at MECC 2013 --- International
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2012
[80]

[79]

[78]

[77]

[76]

[75]

[74]

[73]

2011
[72]

Conference and Advanced School Planet Eart, Mathematics of Energy and
Climate Change, Lisbon, Portugal, March 21-28.

“Resampling Methodologies and Reliable Tail Estimation”. Invited
plenary talk at the Symposium on Recent Advances in Extreme Value
Theory honoring Ross Leadbetter, March 18-20, 2013, Lisbon, Portugal.

“A Non-parametric Double-bootstrap Method for an Adaptive MOP EVI-
estimation”. ICNAAM 2012, 10™ International Conference of Numerical
Analysis and Applied Mathematics, September 19-25, Kos, Greece.

The Birnbaum-Saunders Model in Athletics and Environment”. ICNAAM
2012, 10™ International Conference of Numerical Analysis and Applied
Mathematics, September 19-25, Kos, Greece.

“Penultimate approximations in statistics of extremes and reliability of
large coherent systems”. Plenary talk at International Conference on
“MODERN STOCHASTICS: THEORY AND APPLICATIONS 111,
September 10-14, Kyiv, Ukraine.

“PORT-PPWM versus GPPWM extreme value index estimation”. Invited
talk at COMPSTAT 2012, August 27-31, Limassol, Cyprus.

“MOP Reduced-bias EVI-estimation”. Invited plenary talk at WSMC
2012, 6™ Workshop on Statistics, Mathematics and Computation and 3™
Portuguese-Polish Workshop on Biometry in Honour of Professor Dinis
Pestana, July 3-4, Covilha, Portugal.

“Optimal Sample Fraction Selection in Reduced-Bias Estimation” 1%

Conference of the International Society for NonParametric Statistics, June
15-19, Chalkidiki, Greece.

“O Modelo Extremal de Birnbaum-Saunders em Ambiente, Biometria e
Atletismo”, Seminario Geracional, DEIO, FCUL, April 11, 2012.

“The Extreme Value Birnbaum-Saunders Model: Applications”,
Katholiecke Universiteit Leuven, March 19, 2012. Invited lecture at the
Mini-Symposium on Extreme Value Methods, held before the defense of
the Ph.D. thesis on Dependence in Hydrological Extreme Value Analysis,
by E.R. Boniphace.

“Resampling Methodologies in Adaptive Choice of Thresholds for the
Estimation of Parameters of Rare Events” (invited talk, to be presented by
M. Neves, associated with a joint paper by Neves, M.M., Gomes, M.I.,
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[69]

[68]

[67]

[66]

2010
[65]

[64]

[63]

[62]

Figueiredo, F. and Prata-Gomes, D.), CFE 11 and ERCIM 11, December
17-19, 2011, London, UK.

“A Importancia de Métodos de Re-Amostragem em Estatistica de
Extremos”. Invited plenary conference, XIX Congresso da Sociedade
Portuguesa de Estatistica, September 28-October 1, 2011, Nazaré,
Portugal.

“Asymptotic Distribution of an Extreme Value Index Estimator Based on
the Scaled Log-spacings” (invited talk, presented by F. Caeiro), Numerical
Analysis and Applied Mathematics ICNAM 2011, September 19-25, 2011,
Halkidiki, Greece.

“Resampling Methodologies in the Field of Extremes”, Invited plenary
conference at 17" YESM, September 5-9, Lisboa, Portugal.

“Computational Validation of an Adaptative Choice of Optimal Sample
Fractions” (invited talk, presented by F. Caeiro), 58" Congress of the
International Statistical Institute (ISI 2011), ISI 2011, August 21-26,
Dublin, Ireland.

“The Extreme Value Birnbaum-Saunders model in Biometry and
Environment”. Invited plenary talk at the V Workshop on Statistics,
Mathematics and Computation, Faro, Portugal, July 11-12, 2011.

“Gestdo e Controlo Estatistico da Qualidade”, Invited Seminar at DEIO,
University of Lisbon, May 12, 2011, within the course “Estatistica,
Ciéncia e Sociedade”.

“Estimation of Parameters of Extreme Events for Randomly Censored
Data”. Invited plenary conference at 40th [International Biometrical
Colloquium and Second Polish-Portuguese Workshop on Biometry in
honour of Prof. J.T. Mexia, August 29-September 2, Bedlewo/Poznan,
Poland.

“Estimacdo Adaptativa, Invariante e de Viés-Reduzido do Indice de
Valores Extremos”. Invited conference at SPM 2010, July 8-10, Leiria,
2010.

“Semi-Parametric Probability Weighted Moments Estimation Revisited”
(joint paper with F. Caeiro and B. Vandewalle). IWAP 2010, July 5-8,
Madrid, 2010.

“Refined Estimation of a Light Tail: an Application to Environmental
Data” Invited talk (related to a joint paper with L. Henriques-Rodrigues
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[60]

[59]

[58]

2009
[57]

[56]

[55]

[54]

[53]

[52]

(speaker) and F. Caeiro). The 45™ Scientific Meeting of the Italian
Statistical Society, University of Padova, June 16-18, 2010.

“Estimacdo Adaptativa e Invariante do Indice de Valores Extremos”,
Invited Seminar at Department of Mathematics, University of Coimbra,
May 17, 2010.

“A Metodologia Quasi-PORT-MVRB para o Parametro VaR”, Invited
Seminar at Department of Mathematics, University of Azores, May 4,
2010.

“Adaptive  PORT Reduced-Bias EVI Estimation”. Invited Seminar at
Eotvos Lorand University, April 23, 2010.

“Adaptive Reduced-Bias Location-Invariant EVI-Estimation”. Invited
plenary conference at Symposium in Honour of Rolf Reiss, March 18-19,
Siegen, Germany.

“Computational Methods in Statistics of Extremes: Adaptive Choice of
Thresholds”. Invited plenary conference at IV Workshop on Statistics,
Mathematics and Computation, Fundacdo Calouste Gulbenkian,
November 9-10, 2009.

“Looking for Adaptive PORT-MVRB Estimation”, ,
Workshop on Spatial Extremes and Applications, Ecole Polytechnique
Fédérale de Lausanne (Switzerland), July, 13-17, 20009.

“Adaptive Reduced-bias Tail Index and VaR Estimation via Bootstrap
Methodology”,

ASMDA 2009, XIII International Conference on Applied Stochastic
Models and Data Analysis, Vilnius (Lithuania), June 30-July 2, 2009.
Stream organized by L. Viharos.

“A Quasi-PORT Methodology for VaR: Second-Order Reduced Bias
Estimation”,

EVA 2009, 6th International Conference on Extreme Value Analysis
(Graybill VIII), Colorado (USA), June 23-26, 2009.

“Statistics for Extremes”. Invited Session to EVA 2009, Fort-Collins,
Colorado, USA, June 23-26, 2009.

Organizer and Speaker: M. Ivette Gomes.

Other Speakers: A. Guillou and S. Stoev.

“Classical and MVRB tail index estimators: asymptotic comparison at
optimal levels”. Invited plenary conference (related to joint work with L.
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2007
[46]
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[44]

[43]

2006
[42]

Henriques-Rodrigues), at Workshop em Estatistica pela Jubilagdo do
Professor Jodo Tiago Mexia, June 4-5, 2009.

“Statistics of Extremes under Censoring Schemes”,
IT Iberian Mathematical Meeting, University of Extremadura, Badajoz
(Spain), October 3-5, 2008.

“Tail Index Estimation: Asymptotic Comparison at Optimal Levels”,
CRM (Centre de Recerca Matematica), Universitat Autonoma de
Barcelona, Bellaterra, September 1, 2008.

“Robust Estimation and its Applications in Statistical Quality Control”
(joint work with F. Figueiredo, speaker).

ISBIS 2008, International Symposium on Business and Industrial
Statistics, Prague, July 1-4, 2008.

“Estatistica de Extremos e Desporto — como Estimar Alguns pardmetros
Uteis”.

Faculdade de Motricidade Humana, Universidade Técnica de Lisboa, May
9, 2008.

“Asymptotic and Finite Sample Comparison of Two “Maximum
Likelihood” Tail Index Estimators”.

SPE/CIM Afternoon on Statistical Extremes, Coimbra, February 15, 2008,
organized by L. Canto e Castro.

“Second-order Reduced-bias Tail Index and High Quantile Estimation”
(joint work with F. Caeiro, speaker), ISI 2007: 56™ Session of the
International Statistical Institute, August 22-29, Lisboa, 2007.

“Improved Monitoring of Control Charts” (joint work with F. Figueiredo,
speaker). ISBIS 2007, August 18-21, Ponta Delgada, 2007.

“Statistics of Extremes for IID Data”, EVA 2007, July 22-29, Bern,
Switzerland, 2007.

“Reduced-bias Tail Index and Associated Quantile Estimation”. Georgia
Technical School of Mathematics: Stochastic Seminars, February 15,
2007.

“Accommodating Bias in the Excesses Over a High Intermediare Order
Statistic”. SCRA 2006: Thirteenth International Conference of Forum for
Interdisciplinary Mathematics, Tomar, Portugal, 1-4 September, 2006.
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[38]

[37]
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[35]

[34]

2005

[33]

[32]

[31]

2004

“Reduced Bias Tail and Extremal Index”. Torun, July 2006. EMS 2006:
XXVI European Meeting of Statisticians. Torun, Poland, 24-28 July, 2006.

“Recent Advances in Statistics of Extremes”, Invited Session to the
European Meeting of Statisticians, Copernicus University, Torun, Poland,
July 2006. Organizer and Speaker: M. Ivette Gomes.

Other Speakers: L. de Haan and M. Scotto.

“Weighted Log-Excesses in Statistics of Extremes”. ICORS 2006:
International Conference on Robust Statistics, Lisboa, Portugal, 16-21
July, 2006.

“Empirical Tail Index and VaR Analysis”. ICMSM 2006: International
Conference on Mathematical and Statistical Modeling in Honor of Enrique
Castillo, Ciudad Real, 28-30 June, 2006.

“Extreme Value Statistics: Second-Order Models and Applications to
Metal Fatigue”. Around the Ph.D. discussion of Elisabeth Joossens, June
22™ . 2006.

“The Mixed Moment Estimator: Finite and Asymptotic Behaviour”.
Workshop on Risk Analysis and Extreme Value Methodology, Leuven,
June 21%, 2006.

“A Reduced Bias Tail Index and Associated Quantile Estimator”, Journées
Extremes a Lille, Laboratoire Painlevé, VilleNeuved’Ascq, March 16,
2006.

“Andlise Empirica de Retornos: Comportamento de Cauda”, Dept.
Matematica, Universidade do Minho, Guimaraes, March 3, 2006.

“Computagdo intensiva: moderna extensdo do reino da fantasia?’ XIII
Congresso Annual da Sociedade Portuguesa de Estatistica. Ericeira,
September 28-October 1, 2005.

“Box-Cox Transformations and Robust Control Charts in SPC” (joint
work with F. Figueiredo, speaker). Invited conference at Advanced

Mathematical and Computational Tools in Metrology, Instituto Portugués
da Qualidade, Monte de Caparica, Junho, 2005.

“A simple second order reduced bias' Value at Risk estimator”. Workshop
on Risk Analysis and Extreme Values, Laboratoire de Statistique
Appliquée, Paris, June, 2005.
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[29]

[28]

[27]

[26]

[25]

2003
[24]

[23]

[22]

[21]

[20]

2002
[19]

“Estimation of High Quantiles Under Censoring Mechanisms”. Ph.D.
discussion of Emanuel Delafosse, Université Pierre-et-Marie-Curie, Paris,
November 2004.

“Reduced Bias Estimators of Parameters of Rare Events” and discussion
on “Generalized Weighted Moments’ Estimators in Statistics of Extremes”
(Ph.D. discussion of Imen Rached). Université Marne-la-Vallée, October
2004.

“Robust and Semi-Parametric Methods in Extreme Value Theory”. Ph.D.
discussion of Bjorn Vandewalle, KU Leuven, September 2004.

“Extremes and Risk Management”. Stochastic Finance 2004, Coimbra,
2004.

“Semi-Parametric and Non-Parametric Statistical Inference”. Discussion
on the “Mémoire d’ Habilitation” of Stéphane Girard. Grenoble, July 6,
2004.

“Excedéncias Conjuntas de Processos ARCH e Indice Extremal”. SPM
2004, Porto, 6-8 May, 2004.

“Multivariate Extremes and Copulae”. Ph.D. discussion of Alexandra
Dias, Zurich, December 2003.

“Stochastic Processes in Telecommunication Traffic”.

Mathematical Techniques and Problems in Telecommunications, Tomar,
2003.

“High Quantile Estimation”. Ph.D. discussion of Laurent Gardes,
Montpellier, September 2003.

“Bias Reduction in Financial Risk Modelling”. 1S1 2003 (in the Invited
Paper Session (IPM) on “Statistics of Extremes and Risk Modelling”).
Berlin, 13-20 August, 2003.

“The Generalized Jackknife Methodology in the Estimation of the Extremal
Index”.

Workshop on Dependence in Extreme Value Theory, Eindhoven, 23-25
January, 2003.

“Bias Reduction in the Semi-Parametric Estimation of the Tail Index”.
Extremes Day, around the Ph.D. discussion of Ana Ferreira, Tilburg,
November 25, 2002.
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[17]

[16]

2001
[15]

[14]

[13]

2000

[12]

[11]

1998
[10]

1994
[9]

[8]

“Extreme Values and Resampling Techniques”.
Workshop on Extreme Values and Resampling Techniques, Coimbra, 1-3
November, 2002.

“Bias Reduction in the Semi-parametric Estimation of Parameters of Rare
Events”.
International Gnedenko Conference, Kyiv, 3-7 June, 2002.

“Probability and Statistics”.

Organization of two Thematic Sessions at SPM 2002. Coimbra, February
2002.

“Controlo do Vies de Estimadores Semi-Paramétricos de Pardametros de
Acontecimentos Raros”.

IX Congresso Annual da Sociedade Portuguesa de Estatistica, Ponta
Delgada, Novembro 2001.

“Statistics of Extremes”. Invited Session at 23 EMS, Funchal, Portugal,
August 2001.

Organizer and Speaker: M. Ivette Gomes.

Other Speakers: J. Beirlant, H. Rootzen, M.R. Leadbetter.

“Computer Intensive Methods in Statistics of Extremes”. Invited Session at
EVA 2001, Leuven, August.

Organizer and Speaker: M. Ivette Gomes.

Other Speakers: A.C. Davison and M.J. Martins.

“Extremal Index”. Invited conference (presented by M.I. Fraga Alves) at
Mathematical Methods in Reliability 2000, July 2000.

“Unidades de Investigacdo e Departamentos Universitarios”. Invited
Moderator at Segundo Debate sobre a Investigacao Matematica em
Portugal, CIM & SPM, April 1-2, 2000.

“Probability and Statistics”.

Organization of two Thematic Sessions at SPM 1998. Braga, 1998.

“As Metodologias Jackknife e Bootstrap em Estatistica de Extremos”.
IT Congresso Anual da Sociedade Portuguesa de Estatistica, Luso, 1994.

“Statistical Choice of Extreme Value Domains of Attraction — a
Comparative Analysis”.



Invited conference (presented by M.I. Fraga Alves) at the Conference on
Multivariate Extreme Value Estimation with Application to Economics and
Finance, Rotterdam, 1994.

1993
[7] “Penultimate Behaviour of the Extremes”.
Conference on Extreme Value Theory and its Applications. Gaithersburg,
1993.
1992
[6] “Finite Sample and Asymptotic Properties of Estimators of the Extremal
Index”.
XIII Rencontres Franco-Belges de Statisticiens — Résultats Nouveux en
Théorie de Valeurs Extrémes et Applications, Villeneuve d’Ascq, 1992.
[5] “Comparacgado de Modelos Extremais em Esquemas de Dependéncia”.
I Congresso Ibero-Americano de Estatisticos, Caceres, 1992.
1989
[4] “Formas Pré-assintoticas de Aproxima¢do em Teoria de Valores
Extremos”.
Jornadas de Proabilidades e Estatistica, Coimbra, 1989.
1987
[3] “Comparison of Extremal Models through Statistical Choice in
Multidimensional Backgrounds”.
Conference on Extremewertheorie, Oberwolfach, 1987.
1983
[2] “Concomitants in a Multidimensional Extreme Model”.
Invited Session at Statistical Extremes and Applications, Vimeiro, 1983.
1981
[1] “Verosimilhanca e Inferéncia Estatistica”.
IT Coloquio de Estatistica e Investiga¢do Operacional, Fundao/Covilha,
1981.
CONFERENCE LECTURES
2014
[123] “Partially Reduced-Bias Value-at-Risk Estimation”, contributed talk at
“Computationally Intensive Methods in Statistics and Econometrics”.
Satellite meeting of COMPSTAT 2014, August 23-24, Neuchatel,
Switzerland.
[122] “A New Value-at-Risk Semi-parametric Estimation Procedure” (Gomes,

M.L., Caeiro, F. and Figueiredo, F.), contributed talk at SMTDA 2014—



2013

[121]

[120]

[119]

[118]

[117]

[116]

[115]

[114]

[113]

[112]

[111]

3rd Stochastic Modeling Techniques and Data Analysis International
Conference, Lisboa, June 11-14.

“A mean-of-order-p reduced-bias VaR estimator”, XXI Congresso Annual
da Sociedade Portuguesa de Estatistica

“A mean of order p reduced-bias and location-invariant extreme value
index estimator”. EVA 2013

“Performance of the bootstrap control charts for skew-normal data” (F.
Figueiredo, speaker, and M.I. Gomes). 5" International Conference on
Risk Analysis (ICRAS), May 30-June 1, Tomar.

“k-Geometric Order Statistics” (Pestana, D., Gomes, M.I. and Mendonga,
S., presenter of poster). 5™ International Conference on Risk Analysis
(ICRAS), May 30-June 1, Tomar.

“Reduced-bias estimation: jackknife and bootstrap methods in action”.
(Figueiredo, F. (speaker), Gomes, M.I., Brilhante, M.F. and Neves, M.). 7t
Workshop on Statistics Mathematics and Computation (WSMCT), May
28-29, Tomar.

“Revisiting a PORT-PPWM EVI-estimator” (Caeiro, F., Gomes, M.L
(speaker) and Henriques-Rodrigues, L.). 7™ Workshop on Statistics
Mathematics and Computation (WSMC 2013), May 28-29, Tomar.

“Dynamic Instabilities in Population Growth Models I: Bernoulli
Randomized Modified Fibonacci Model”. CHAOS 2013, Chaotic
Modeling and Simulation International Conferene, June 11-14, Istanbul,
Turkey.

“Dynamic Instabilities in Population Growth Models I: Panjer
Randomized Modified Fibonacci Model”. CHAOS 2013, Chaotic
Modeling and Simulation International Conferene, June 11-14, Istanbul,
Turkey.

“Extensions of the Verhulst Model, Order Statistics and Products of
Independent Uniform Random variables”. CHAOS 2013, Chaotic
Modeling and Simulation International Conferene, June 11-14, Istanbul,
Turkey.

“Cartas de controlo para a distribui¢do normal assimétrica” (jointly with F.
Figueiredo, presenter). XX Jornadas de Classificagdo e Analise de Dados.

“A note on penultimate approximations and reliability of series-parallel
structures” (jointly with Reis, poster presenter, P., Canto e Castro, L., Dias,



S.). Symposium on Recent Advances in Extreme Value Theory, March 18-
20, Lisboa.

[110] “PORT estimation of second-order parameters” (jointly with L.
Henriques-Rodrigues, presenter). Symposium on Recent Advances in
Extreme Value Theory, March 18-20, Lisboa.

[109] “The role of jackknife and bootstrp in reliable reduced-bias tail index
estimation” (jointly with Figueiredo, poster presenter, F., Brilhante, M.F.,

Gomes, M.I. and Neves, M.M.). Symposium on Recent Advances in
Extreme Value Theory, March 18-20, Lisboa.

[108] “A note on the asymptotic comparison of two alternative estimators of
shape second-order parameter” (jointly with F. Caeiro, poste presenter).
Symposium on Recent Advances in Extreme Value Theory, March 18-20,
Lisboa.

2012
[107] “Exact and bootstrap control charts based on the skew-normal
distribution”. (jointly with Fernanda Figueiredo, presenter), Computing &
Statistics (ERCIM’12), December 1-3, Oviedo, Spain.

[106] “The extreme value Birnbaum-Saunders model in athletics and
environment. (jointly with Marta Ferreira and Victor Leiva), Computing &
Statistics (ERCIM’12), December 1-3, Oviedo, Spain.

[105] “On heuristic choies of tuning parameters in the estiation of the extreme
value index” (jointly with 1. Fraga Alves, L. Henriques-Rodrigues and
B.G. Banjunath, presenter), Computing & Statistics (ERCIM’12),
December 1-3, Oviedo, Spain.

[104] “Novo estimador de viés reduzido de um indice de valores extremos
positivo” (jointly with F. Brilhante and D. Pestana), XX Congresso da
Sociedade Portuguesa de Estatistica, Porto, Setembro 26-29, 2013

[103] A relevancia da distribuicdo normal assimétrica em aplicagdes (jointly
with F. Figueiredo, presenter), XX Congresso da Sociedade Portuguesa de
Estatistica, Porto, Setembro 26-29, 2013

[102] “A metodologia PORT na estimagdo semi-paramétrica de um parametro de
escala de segunda ordem” (jointly with L. Henriques-Rodrigues,
presenter), XX Congresso da Sociedade Portuguesa de Estatistica, Porto,
Setembro 26-29, 2013.

[101] “A new class of estimators of the shape second order parameter of an
heavy-tailed distribution” (jointly with F. Caeiro, presenter), Joint Meeting
of y-BIS and jSPE, July 23-26, 2012, Lisbon..
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[100]

[99]

[98]

[97]

[96]

[95]

[94]

[93]

[92]

[91]

[90]

Figueiredo, F. and Gomes, M.I. (2012). The skew-normal and the inverse
scale factors-normal distributions in SQC” (jointly with F. Figueiredo,
presenter), Joint Meeting of y-BIS and jSPE, July 23-26, 2012, Lisbon.

“Optimal choice of a tuning parameter in the PORT-estimation of a shape
second-order parameter” (jointly with L. Henriques-Rodrigues, presenter),
Joint Meeting of y-BIS and jSPE, July 23-26, 2012, Lisbon.

“A MOP reduced-bias location-invariant EVI-estimator” (jointly with F.
Brilhante and D. Pestana), 8" World Congress on Probability and
Statistics, July 9-14, 2012, Istanbul, Turkey.

“A Location Invariant Probability Weighted Moment EVI-Estimator”
(jointly with F. Caeiro and L. Henriques-Rodrigues) Gnedenko 100,
Moskow State University, June 26-30, 2012.

“Extensions of Verhults Model in Population Dynamics and Extremes”
(jointly with F. Brilhante and D. Pestana), CHAOS 2012, Athens, Greece,
June 12-15, 2012.

“Extension of Panjer's iterative procedures and multifractals” (jointly with
F. Brilhante, presenter, and D. Pestana), CHAOS 2012, Athens, Greece,
June 12-15, 2012.

“Monitoring the mean value in the contaminated normal family
distribution” (jointly with Fernanda Figueiredo, presenter), Computing &
Statistics (ERCIM’11), December 17-19, London, UK.

“A simple generalization of the Hill estimators”. In Colubi, A. et al. (eds.).
Computing & Statistics (ERCIM’11), December 17-19, London, UK.

“Semi-parametric Probability-Weighted Moments Estimation: Asymptotics
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