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Parameter Estimation for Extreme-value Distribution
Based on the p, -th Quantiles of Samples

CHENG Wei-hu
( College of Applied Sciences, Beijing Polyiechnic University, Beijing 100022, China )

Abstract: The asymptotic normal and asymptotic unbiased estimation of distribution parameter and
scale parameter is proposed by linear regression model, based on k pi-th quantiles of extreme-value
distribution simple sample. The asymptotic confidence estimation of the parameter is given for
extreme-value distribution. The Weibull distribution of shape parameter and scale parameter is tumed
into an extreme-value distribution. And thus “the asymptotic confidence estimation for the Weibull
distribution of this kind of parameters is also obtaind.
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