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D‘?](!'ni-{fon_é of extreme Vvfues
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Th e GP Jdistributien

A Taandom VaTiabg X has {the gp
Jdristribution i~ its CDF 1%
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The Gp(o’g o) distvibution
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PO o GP(s, %) distribution
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Es{imation of GP(s, ¥) JI'SJ[Tl'bUL"'LCLQ
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MLE equations for the GP distribution

The MLEs of ¢ and £ are the simultaneous solutions of
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