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&’ %28 STEMEOEARAW

2. #48 | #5H (Gumbel 5-#)
e l T B4 A5 IR FR Gumbel 434, F8 B9 n DS WIUE e RER R0 m, HAEE
Rk, sk (1.3) FiR.

P(X<z)=exp[ —e “to/] (2. 2a)
Hrp a=rc—x (2.2b)
c=§a (2. 2¢)

AF: PARHEIHME; « hAKXGiHE; a. c WEHSHE; »r WRFLE B, r=
0.57721; o HAKXGiHREMIRAEE .

3. B EXHH
Nﬁﬁﬁﬁ?ﬁ%b&ﬁ&ﬁﬁ?ﬂ?ﬁﬁﬁ&ﬁ?ﬁﬁﬁ%%, AL % BE R BOR -
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Y=InX (2.4)
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f(x) o e (2.5)
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oK BE R S BUR B 5t A R SR RS — AR LR R
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P(X\Z2x,, X, =225y X, =2x,) =P(Z>2) (2. 6a)

X (2.6a) LR Z KRS N .
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HHE.
[ B AT AR R A AN R A TR AR
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K (2.60) HEEYVLER ZHRIIA:
Zy=max(xy sxutaz s yxuta,) (2. 6d)

#HHESEXRKX (2.6b),
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Yﬁ={ay" e 2.7
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Houp e=(1=)"
A o HEEHEAR; Y., WEBRGEHHEAR; A IZHRSE; ¢ BILAEHE.
Box fl Cox'® i TR (2.8) i MIBRA & IF 6 EASZE .

et |
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— AN R DR A 4 A B9 A B X AT DUE i = B 89 259 3K A8 e ok A o IE A A A
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5 Z R RMEX (2.10).
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2 0 RN B P 4 B % Box-Cox ZE#e fl PNT A5 e 45 £, A8 B 2808 A K B 4
AT EABESY .
. B EATHR (NQT i)
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1 Jw et dt (2.11a)
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