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A New Criterion for Goodness-of-Fit in Extreme Statistics and Its Applicability
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A weighted least squares method for extreme statistics has been developed to estimate the parameters of candidate
distribution functions. The method employs variances of the order statistics of extreme data, which are analytically
evaluated by virtue of asymptotic distributions of the order statistics. A new criterion for goodness-of-fit in extreme
statistics has been proposed to select a distribution function best fit to the parent distribution. Monte Carlo simulations
with 5,000 and 10,000 samples have been carried out to verify an applicability of the new criterion for goodness-of-fit.
The simulations show that the present criterion can select a correct distribution function for the case of FT-I type and
generalized extreme value distributions, and Weibull distributions with the shape parameters of 0.75 and 1.0.
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