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Excursion probabilities for Gaussian processes and fields

Abstract


Given a continuous Gaussian random field, we discuss the probabilities that it reaches a high level and, if does, what does the set of times when the level is reached, look like. We will address the distributions of the supremum and the infimum of a Gaussian field and where these extreme values are achieved. We will also discuss what is known about the topological structure of the excursion sets. 

*There will be two talks of 90 mins each.
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