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Abstract: The generalized Pareto distribution (GPD) is one of the most important distribution in statistics

(3.9, i)
analysis that has been widely used in finance, insurance, hydrology and meteorology applications and so ,
.
on. While traditional estimation methods, such as maximum likelihood (ML), methods of moments (MOM) b REAER
PG

and probability weighted moments (PWM) methods have been extensively applied, the use of these
methods are often restricted. Alternative approaches (e.g., generalized probability weighted moments, L-
moments and LH-moments) exist but they use complete or non-censored samples. However, censored
samples are often encountered in hydrology and meteorology fields. In this article, we propose a
computationally easy method from censored data for fitting the GPD, which is resistant against extremely
small or large outliers, i.e., they will be robust with the lower and upper breakdown points. This method is
based on probability weighted moments. Firstly, we solve shape parameter estimator which has high
estimated precision, then the location and scale parameters are given for the GPD. Simulation studies show
that the proposed method performs well compared to traditional techniques.

Key words: generalized Pareto distribution generalized partial probability weighted moments order

statistics censored samples probability weighted moments
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