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Published Invited Lectures etc. 

A.A. Balkema and L. de Haan 

"Limit laws for order statistics", Colloquia Math. Soc. J\'anos Bolyai 11 (1974), 17-22. 

Haan, L. de 

"Slow variation and characterization of domains of attraction", J. Tiago de Oliveira 

(ed), Statistical Extremes and Applications, (1984), 31-48, Reidel, Dordrecht, Holland. 

Haan, L. de 
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"Extremal processes", J. Tiago de Oliveira (ed), Statistical Extremes and Applications, 

(1984), 297-309, Reidel, Dordrecht, Holland. 

Haan, L. de 

"Multivariate regular variation and applications in probability theory", P.R. 

Krishnaiah (ed), Multivariate Analysis - VI, (1985), 281-288, Pittsburgh. 

Haan, L. de 

"Extremes in higher dimensions: the model and some statistics ", Proceedings 45th 

Session of the I.S.I. 26.3 (1985), Amsterdam. 

Haan, L. de 

"Review of "Regular variation" by N.H. Bingham, C. Goldie and J.L. Teugels 

(Cambridge Univ. Press) in: Bulletin of the Amer. Math. Society 19 (1988), 329-332. 

Haan, L. de 

"Statistics of extreme values", CWI Quarterly 2 (1989), 101-115. 

Haan, L. de 

"Extreme value statistics", in: Extreme Value Theory and Applications (J. Galambos 

et al., eds.) (1994), 93-122. Kluwer, Dordrecht. 

Haan, L. de 

"On extreme value theory, or how to learn from almost disastrous events.", 

Gulbenkian lecture, DEIO, FC Universidade de Lisboa, 2006. 

Haan, L. de 

"Discussion of 'Copulas: Tales and facts', by Thomas Mikosch", Extremes (2006), 9, 

21-22. 

Haan, L. de 

"Plotting Positions in Extreme Value Analysis", J. Appl. Meteor. Climatol. (2007), 46, 

396. 

J. L. Geluk, L. de Haan and C. G. de Vries 

"Weak & strong financial fragility", Tinbergen Institute Discussion Paper (2007), TI 

2007-023/2. 

Extended visits (1-3 months) for research purposes 

1975 summer 

CSIRO, Canberra, Australia. 

1979, 1987 summer 

Colorado State University, Fort Collins. 

1982, 1984, 1988, 1996 summer 

Center for Stochastic Processes, University of North Carolina at Chapel Hill. 

1988 winter 

I.S.I. at New Delhi. 

1990, 1991, 1993, 1994, 1995 summer, 

1990, 1991, 1992 fall 

Cornell University, Dept. of Operations Research. 

1992 winter 

University of Ulm (Germany). 

1992, 1999 summer 

ETH (Zuerich). 

1993 winter 

Univ. Claude Bernard, Lyon 1. 

1994 summer 

Peking University. 

file:///C:/home/38704czh/weblaurens/FinancialFragility.pdf


1995 winter 

Institut Mittag-Leffler, Stockholm. 

1997, 1999, 2000 etcetera. 

University of Lisbon. 

1998 summer 

Chalmers University Goeteborg. 

1999- 

Universidade de Lisboa 

2000 

University of Berne 

2001 

Universite de Marne-la-Vallee 

2002 

Georgia Institute of Technology 

Teaching activities 

 Regular undergraduate courses in Probability and Statistics, including Stochastic 

Processes. 

 Some optional courses taught: 

 Time series analysis 

 Sufficient statistics 

 Fundamental probability (including measure theory) 

 Stochastic methods in finance 

 Reliability theory 

 Insurance mathematics 

 Extreme value theory 

Graduate course (AIO-cursus, najaar 1999) on empirical processes and extreme values, 

jointly with John Einmahl.  

There are also other lectures notes.  

Other activities 

 "Overschrijdingslijnen", a project based on extreme-value analysis, meant to provide 

new standards for the Dutch sea defenses. Joint project with people from 

"Rijkswaterstaat" (the Dutch government agency overseeing the sea defenses, among 

other things), the Royal Netherlands Meteorological service and CWI (Centre for 

Mathematics and Computer Science in Amsterdam). Commissioned by the Ministry 

of Public Works (1984-1992). Report: Dillingh, D. L. de Haan, R. Helmers, G.P. 

Können and J. van Malde, 1993: De basispeilen langs de Nederlandse kust; statistisch 

onderzoek (in Dutch). Rijkswaterstaat, Dienst Getijdenwateren /RIKZ, Report DGW-

93.023. 

 "Neptune", a larger scale but similar project, sponsored by the European Union via the 

MAST program and in cooperation with BMT Port \& Coastal Limited; Delft 

Hydraulics; Rijkswaterstaat; GKSS-Forschungszentrum Geest\-hacht GmbH; 

University of Lancaster; University of East Anglia. Novel aspects are: firstly the 

wide-ranging set-up starting from climatological data going down to the water levels 

and movements near the British and Dutch coasts and secondly the higher-
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dimensional statistical set-up in the extreme-value analysis (1995-1997). Finished 

March 1997. 

 I have been Associate Dean of the School of Economics (1990-1992). 

 NATO collaborative research grant (1991-1995) with Sidney Resnick, Cornell 

University. 

 European Union grant "Training through research" (cat. 40) in the "Training and 

Mobility of Researchers" program. University of Lisbon, January through June 1997. 

 "Extreme interest rates", a project for ING insurance company; jointly with H. Drees, 

Heidelberg (1999-2000). 
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