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Figure 1: Case of Antraigues when Gs,k are Gamma distributions and the num-
ber of seasons and WP varies: S ∈ {1, 2} and K ∈ {1, 3}. The values of (S,K)
are indicated in the title. The dotted lines show the 95%-envelope of return level
estimates over the 100 subsamples. The plain line shows the median estimates.
The gray points show the full sample (35 years). Each estimation is based on
half of these points.
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