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Einladung zu einem hochschulöffentlichen Vortrag  
 

Es spricht am Montag, 08.12.2025 um 11:30 Uhr  
 
Juniorprofessor Dr. Marco Oesting 
 
zum Thema: “Statistical Inference of Dependence in Multivariate 
and High-Dimensional Extremes“ 
 
Abstract: 
Extreme events have a strong impact on many aspects of human life and society. 
While financial crises and stock market crashes can cause substantial economic losses 
for individuals, companies and entire economies, natural hazards such as severe 
storms, heavy precipitation, floods or heat waves often lead to personal injury, loss of 
life or severe damage to infrastructure. As many of these events arise from 
simultaneous extremes across multiple variables, accurate statistical modeling of the 
underlying dependence structure in a multivariate setting is essential. This need 
becomes even more evident in spatial or spatio-temporal contexts, where the data are 
typically high-dimensional. 
 
This talk will provide an overview of recent approaches that offer new tools for 
statistical inference on such dependence structures, characterized in terms of the so-
called spectral measure. Specifically, we will present a geometric approach based on 
optimal convex combinations, as well as an approach using graphical models fitted via 
score matching techniques. Both theoretical aspects, such as the asymptotic behavior 
of the resulting estimators, and computational considerations, including the efficiency 
and scalability of the inference algorithms, will be discussed. 
 
Der Vortrag findet im Fakultätssaal 8.122 der Fakultät Mathematik und Physik, 
Pfaffenwaldring 57, 70569 Stuttgart- Vaihingen statt. 
 
Interessierte sind herzlich eingeladen! 

gez. Prof. Dr. Bernadette Hahn-Rigaud                   gez. Prof. Dr.-Ing. Holger Steeb 
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