
 

A Likelihood-based Inference for the Generalized Pareto 

Distribution 

 
Hideki Nagatsuka 

Department of Industrial and Systems Engineering 

Chuo University 
 
 

Abstract 
 

The generalized Pareto distribution (GPD) is widely used to model exceedances over 

thresholds. In this talk, we address some challenging problems in inference for the 

GPD and introduce a new general framework of the inference for the GPD, based on a 

likelihood function.   
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