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In this talk | will first introduce two statistical tools, namely, Gaussian process regression
and extreme value statistics, where Gaussian process regression is very useful for fitting a
curve/surface and for quantifying its estimation uncertainty, while extreme value statistics
allows for efficient statistical inference of extreme events. | will then present several
applications: modeling high-frequency oscillatory biomedical signals in the context of sleep
telemedicine; estimating climate extremes in a warning world; quantifying storm surge risk
via a physical-statistical approach.
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