
Name Cumulative distribution function Probability density function Parameter

GEV exp
{
−
[
1+ ξ (x−µ)/σ

]−1/ξ
}

1
σ

[
1+ ξ (x−µ)/σ

]−(ξ+1)/ξ exp
{
−
[
1+ ξ (x−µ)/σ

]−1/ξ
}

µ ∈ R,σ > 0,ξ ∈ R

GLO 1/
{

1+
[
1− ξ (x−µ)/σ

]1/ξ} 1
σ

[
1+ ξ (x−µ)/σ

]−(ξ+1)/ξ
/
{

1+
[
1+ ξ (x−µ)/σ

]1/ξ}2
µ ∈ R,σ > 0,ξ ∈ R

P-III βα

0(α)

∫ x
a0
(x− a0)exp

[
−β(x− a0)

]
/dx βα

0(α)
(x− a0)

α−1exp
[
−β(x− a0)

]
a0 ∈ R,α > 0,β > 0

GNO 8(y)y =−ln
[
1− ξ(x−µ)/σ

]
/ξ φ (y)/ [σ − ξ(x−µ)]y =−ln

[
1− ξ(x−µ)/σ

]
/ξ µ ∈ R,σ > 0,ξ ∈ R


