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Abstract ‘2 ~ 3 -

-This thesis aims to compare the three methods of parameters estimation of
generalized Pareto distribution when outliers present. There were Moment Method,
Least Square Method and Probability Weight-Moment. Monte-Carlo simulation with
1,000 replicates was used. Result indicated that when parameter a=0, Moment method
is proper to used estimated parameter and when parameter a=1, Least Square Method
is proper to used estimated parameter.





