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Abstract

Extreme value means a set of data that is the highest or lowest value in an extreme event that occurs
in nature. Therefore, finding the opportunity to experience the extreme events in the past that will
happen in the future or not. Is that the analysts try to create the best model for the extreme values
studied. Most of the analysts tend to exclude the data and not consider it in the modeling because
these data analysis is complicated and complicated. But in reality, if the analysts want to know the
probability or opportunity of the event that has the highest or lowest value, which is on the tail end
with very little amount of data. Which the data analysis has the extreme features. One condition that
needs to be checked before continuing to analyze the data for model parameters is, what type of data
has been analyzed under the process? Between stationary processes or unstable processes (Non-
stationary Process). Because both processes have different analysis procedures and methods for selecting
the suitable model. Therefore, if there is no process for determining the nature of the data maybe cause
incorrect estimation of model parameters and resulting in unused benefits and potentially serious

consequences. Especially the data analysis in which the precision of the model is needed.

Keywords: Extreme Value, Generalized Extreme Value Distribution, Stationary Process, Non- stationary

Process.
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