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1 8.367 o1 2800 101 3.300| 151 1.867
2 0.267 52 0.633| 102 4.433| 152 0.667
3 0.700 53 1.000 | 103 1.067 | 153 1.167
4 1.567 54 1.033| 104 2.533| 154 0.500
5 6.167 55| 4.700| 105 0.467 | 155 2.467
6 7.100 56 3.667| 106 5.800 | 156 6.400
7 0.600 S 2.167 | 107 2.367 | 157 0.433
8 0.800 58 0.900| 108 | 11.500| 158 4.267
9 1.867 59 1.133| 109 2.067 | 159 3.967

10 1.600 60 2.700| 110 2.700 | 160 5.133
11 2.067 61| 11.333| 111 7.867 | 161 0.567
12 5.133 62 3.167| 112 0.267| 162 1.167
13 4.833 63 5.967| 113 1.933| 163 0.567
14 6.567 64 1.600 | 114 2433 | 164 0.500
15| 10.733 65 0.533| 115 0.900 | 165 0.467
16 0.800 66 0.533| 116 3.100 | 166 0.900
17 0.367 67 2.600 | 117 3.933| 167 2.100
18 3.133 68 0.733| 118 0.767 | 168 4.867
19 9.367 69 1.167| 119 0.800 | 169 0.367
20 5.167 70 2400 120 1.833| 170 0.267
21 1.033 /1 2.000| 121 3.500| 171 2.200
22| 4.733 72 4800 | 122 0.467| 172 0.600
23 2.200 73 0.567 | 123 2.867| 173 6.100
24 1.900 74 1.733| 124 7133 | 174 2.400
25| 10.133 /5| 4733 125 0.667 | 175 7.933
26 0.967 76 1.400| 126| 4.733| 176 1.233
27 2.633 77 1.300| 127 0.400| 177 0.467
28 5.100 /8 0.733| 128 3.533| 178 1.500
29 8.567 79 1.633| 129 1.333| 179 5.600
30| 4.167 80 0.533| 130 1.500 | 180 2.700
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31 3.767 81 2.900 131 1.300 | 181 0.900
32 1.500 82 0.333 132 0.467 | 182 0.633
33 3.900 83 1.200 133 1.033| 183 2.300
34 2.100 84 0.567 134 6.233| 184 0.300
35 0.500 85 4.033 135 1.233| 185 0.867
36 1.967 86 5.567 136 8.433 | 186 7.500
37 2.233 87 1.233 137 2.367 | 187 4.000
38 1.033 88 0.667 138 5.133| 188 0.633
39 1.267 89 1.433 139 0.300| 189 1.433
40 4.400 90 4.067 140 1.700 | 190 1.067
41 2.933 91 9.200 141 0.467 | 191 0.800
42 1.967 92 2.833 142 1.533| 192 1.700
43 2.267 93 1.267 143 0.500| 193 1.300
44 0.533 94 1.167 144 0.867| 194 2.367
45 5.500 95 9.367 145 1.133| 195 0.800
46 8.000 96 0.933 146 0.867| 196 | 10.333
47 5.100 97 0.900 147 0.267 | 197| 11.900
48 1.067 98 0.400 148 4,433 | 198 1.200
49 1.867 99 8.500 149 1.600 | 199 0.400
50 1.900 100 2.567 150 1.500 | 200 0.433
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a2l i Ll (K, g, @) albeddl puiili i€y G8 okl dadl W) okl calall 3
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(K, pt, @) allaall a8 (i (4)J 92>

allae EEN 53 parall g s

EONERA| moment Pickands
o 3.4769 25.646
u -0.4523 -19.303
K -0.11604 -0.83172

JS lalal) 5 g jbmall ol aiW) 5 il Glua o3 Jaad) 8 (<5 poasil) (9 yha (e () wastl
S G (5) Jsaall 548yl
48y )b JSI mlaldil) Jalaa g (5 bl il A 9 Gulill Guw (5) Jo
gy ) Variance St.d Kurtosis
Moment 9.705 1.6156 -0.22121
Pickands 176.03 0.25647 -0.037115
ok & A8k Juadl ol Bad okl o lad) s Al 5 (5) sl e
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daladl | MSE(M.O.M) | MSE(Picckands) | Best MSE
o 13.438 1.153 Pick, mom
S 8.273 0.757 Pick,mom
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Claliiuy)(5-6)
ol il JB cslia) Al g jaile Gy o) BaaBl oy jlall (g jbmall ol paiWI & jlEe 2ay -]
5 S ome ol il HS) CSHal AN 5 a0l 48 e Wamy (U 5 (0.25647) 4l ClS 5 (5 lae
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Abstract:

When studying and evaluating the probabilities of rare events, the Generalized
Pareto Distribution (GPD) is used, which includes the exponential, Pareto, and
Beta distributions as special cases. Therefore, the focus is on the Generalized
Pareto Distribution. The researcher applied the GPD according to the sample size
in several applications, including the analysis of survival times of stomach
cancer patients. It was found that the data follow a three-parameter Generalized
Pareto Distribution based on the Kolmogorov-Smirnov (K-S) test, the Anderson-
Darling (A-D) test, and the Chi-square goodness-of-fit test.

After applying the Mean Squared Error (MSE) criterion to both the Method of
Moments and Pickands’ method, the researcher concluded that Pickands’ method
is the best estimation method for the three parameters (a, k, pt), while the Method
of Moments is the second-best estimation approach for these parameters.
Keywords: Generalized Pareto distribution, Method of Moments, Method of
Pickands, Stomach Cancer, Goodness-of-Fit Test.

August (2025) < el G A Gl Ol
885



