Prior selection for Gumbel distribution parameters using multiple-try metropolis
algorithm for monthly maxima PM10 data

ABSTRACT

The Multiple-try Metropolis (MTM) algorithm is the new alternatives in the field of Bayesian
extremes for summarizing the posterior distribution. MTM produce efficient estimation
scheme for modelling extreme data in term of the convergence and small burn-in periods.
The main objective is to explore the accuracy of the parameter estimation to the change of
priors and compare the results with a classical likelihood-based analysis. Focus is on
modelling the extreme data based on block maxima approach using Gumbel distribution. The
comparative study between MTM and MLE is shown by the numerical problems. Several
goodness of fit tests are compute for selecting the best model. The application is on the
monthly maxima PM10 data for Johor state.
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