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models
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Original series
3-hourly wave height (1995-

 

2004) of the WAM model

Data used
48-hourly maxima of wave 

height (1995-2004) to ensure 
independence of extreme 

observations

Wavelet Theory-

 

Morlet

 

wavelet

AR with a = 0.50

AR with a = 0.50

A 1-year “periodicity”
is observed along the 

whole series

This “periodicity” is 
proven to be statistically 

significant at a 5% 
significance level

No evidence of 
significant trends

Seasonality

Point process model with 
parameters μ, σ, ξ
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Periodicity in parameters μ and 
σ using a sinusoidal function

Trends are incorporated using   
(a)  polynomial functions              
(b) terms of the rate and severity 
of extreme events

Parameters are estimated using MLE

Threshold at 1.5 m
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Stationary model μ=μ0

 

+μ1

 

t

μ=μ0+μ1t+μ2t2

μ=μ0+μ1t σ=σ0+σ1t

Model with rate and severity

Stationary model μ=μ0

 

+μ1

 

t

μ=μ0+μ1t+μ2t2
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Model with rate and severity

There appears to be a slight increase 
in rate and severity of extremes 

during the 10 years

All models do not present 
significant trends when judged in 

terms of the deviance statistic

Models μ=μ0

 

+μ1

 

t

 

σ=σ0

 

+σ1

 

t and the 
model in terms of rate and severity 

show similar results
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