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Abstract

Extreme Value Analysis is the analysis of data with the largest and smallest values in the data set.
They are at the tail end of the data distribution. Only a small fraction available can give results that
are very misleading, resulting in inaccuracy in parameter estimation of the model as well as inaccurate
return level estimates. Reduction of the aberration due to such a small amount of data is essential. A
widely used method of reducing the error is to increase the sample size or increase the amount of data
into extreme value analysis. Data can only be added if the block time method is used in the analysis.
The distribution in this case is called the Generalized Extreme Value Distribution for the r largest order
statistics (GEVr). The model derived from the analysis appears to be more suitable for the data. Moreover,

parameter estimation and return level estimation would yield more reliable results.
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WUUT1ae 3 funuusiaesd 4 agld D(G3, 4) =
5.28 < z7 fatfuensuuuudiaesdl 4 dufte Uuuuii 4
flanumunzay n1siSeuiisunuusiaesil ¢ fu
Wuusaesh 5 9¢ld D@, 5) = 9.71 >  Faru Ufjas
wuushaesdt 5 Tufe wuusiaesdt 4 fennumnzay
waznsiUToudisusuusiansdl 5 funuusiassdl 6
Wl D5, 6) = 14.26 > 27 fadu Uiasuuusnaesdi 6
ufio JUuUUT 5 fmnumnzan Fawvudiaedil 4
wanganNILUUSIa0si 5 Seausaazulfiuuy

aa v o

aeavesadfoudu 4 suduilngiign Juwuudiass

AU EUNER A9UURINITORYULUUINADINLNRUNY

dmsutoyagaugiigsansnevesdmianuesagla
1l X ~ GEVr (4, 0, &)

dlo p = 4138, 0= 0.92 way & = -0.33 Fainns
wanuashya

1uwUUIaeInleNIUsEINsEsuNSngn 2, 5,
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10 uag 20 U vesgumniigegaselvesdainvuese
FanansUszanunlauwanslunisai 3

M13199 3 ANUsEINUvRRuUiaEn (smwailes)
a1 lusaud (T)

T 2 5 10 20
41.65 42.42. 42.79 43.07
AsE | (41.33, (40.84, (37.13, (27.59,
41.98) 44.01) 48.46) 58.55)

PNANTR 3 WU AdsEnsERuAsIAnGn
vesgunilgeansielvesdiminnuesaigluseud
naAngn 2 T aeigumigeaneTussun 41.65
parwalled freAuu1zidu 0.5 dnsusevd
nafndn 5 T aediguugigeanneluszan 42,42
parwalled freAuu1ziu 0.2 dnsusevd
nafnen 10 U axilgamgiiasaeseTuszana 42.79
perwadea feauuiazidu 0.1 warseuUnsiingd
20 U azgaungilgegnsnetuszana 43.07 asmiwailes
meanutazdu 0.05

7. @3y

Ui sLAdldnaieisnTinsgideya
il unudeyalsifivme Tngliuurfnvosnisuanuas
dwivadasusiy r sufuillvgiiign (the r Largest
Order Statistic Model) dw3u3sisuaantian (Block
Time Method) finunsuanuasrngndnierily (GEV)
wazidonuuuiaesiinialagliadafiious (Deviance
Statistic) Wlunsveaeu warsaluisnsussanaseau
MsiAngn (Return Level Estimation) ad 178161149 U84
wuuaesiild wiouiiendieganisiinseideya
Tnelitoyngungiasanselussimiavussaeios
WA, 2550-2563 eranisiaszinudl wuudiass
Avzandmivioyagungigiansielvesdmia
vupIEFoLUUT AR RsERASIU 4 Sufuilvafige

v
o A

fanUmunzauLuUIIasnglansEuIun1SAIN Fail

X~GEVr (y, o, &)

dlo p = 6138, 0= 0.92 uay & = -0.33 Fains
wanuathya wardissdunaiedufinduilosoudng
Ay
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