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Comparative Analysis of Parameter Estimation Methods
of Generalized Extreme Value Distribution
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Abstract; Three parameter estimation methods of generalized extreme value distribution function were

briefly introduced in the paper, which included the maximum-likelihood estimation, the linear moment

estimation and the maximum product of spacing estimation. Two demonstration examples including month-
ly maximum runoff at Makou Station and daily maximum precipitation in Guangzhou over the past years
were analyzed by the three parameter estimation methods of GEV distribution. The results indicated that-
three parameters obtained by three different estimation methods were very close. Several goodness fit tests
showed that two examples were obeyed the generalized extreme value distribution. And the designed val-
ues predicted by maximum product of spacing estimation were better fitted with the measured values.
Key words: generalized extreme value distribution; parameter estimation methods; goodness fit test;
demonstration analysis
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Table 1  The results of parameter estimation of generalized

extreme value distribution
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Fig. 1 Three barameler estimation of generalized extreme

value distribution for daily
Guangzhou and monthly maxi

maximum Precipitation in
mum runoff at Makoy Station
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Table 3 The results of goodness-fit test

Wﬁ%%?@ﬂ%’fﬁyﬁ X K
B D, X ’

s 1. 000 0. 052 18. 265 1. 000 13.6 0. 993
J"M B ek VNS 1. 000 0. 052 20. 377 1. 000 12.2 0.992
MPS 0. 999 0. 069 13. 997 1. 000 1.6 0. 992
ZMEsE 0. 995 0. 083 26. 479 0. 993 7.7 0. 992
25

SHABKZ ENIEN 0. 995

0.083 28. 624 |
MPS 0. 946 0. 104 25.121 0. 996 5.6 0.992
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