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Review of Application Models According to
the Classification of Asymptotic Tail Distribution
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Abstract

The research classifies three types of asymptotic tail distributions such as
long(heavy, thick) tailed distribution, medium tailed distribution and short(light,
thin) tailed distribution. The extreme value distributions(EVD) classified in this
paper can be used in SPC(Statistical Process Control) control chart and reliability
engineering.
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HZ FE5Fe HokllAe A2 me 99%(Tail Risk)> TA7Fsde] YA
o ZF3l7] e BAstA FAol AL olF HE & FUF g7l wWEol $-2le F
Ao 3t QxS F3] o= Aok 3th= Black Swan [1] o] &20°] At} o] o] &
ol = AU HA AdAA nEsE e AFwEE FE&S 23 55382 T4
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AEEY mafd8e HFAA TR pdf(Probability Density Function)Z
214 9] A& A (Normal Probability Paper)® YEFE A9 o) %= (Skewness)7} 714
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Densities”} EXP(—z%)¢ Frechet Typeg 2zt:= GEV(Greatest or Maximum
Extreme Value)® A1ZA Fsto|r= Long Tail £EX2 E73th Long Tail EX =
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4. Short Tail X9 §H % A&

Densities”} EXP(—(—xz)*)¢ Weibull Types 2= LEV(Least or Minimum
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Left Skew® #¥ % UGEI Beta EF, Weibull %7} 2™ Medium Tail® th
27 Shape H% a7} A3} 3714 H %71 289 Densities=
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Short Tail #X&= AQNZES AHA APFxdA 7HE A& s ke 5§50
A EA 2o 9GS FrhE Weakest Link o] 2o &5 7He A W9 HA =9
g 2d e vArd A4 shstEde o FE5E SOl S&¥h Long Tail &
E9} o]l EVDE "AAA &= A e Euler A, 72 TFAE F2oz Rdy
t}. RBD(Reliability Block Diagram)ollA] A & (Series) 7% Frailty 259 HE

(Parallel) 29| Resilence9}9] Duality #AAAE 2 x o] H&o] 753t

2 AT A Ay AexrE A48T 5+ 9l
&S Long Tail, Medium Tail, Short Tail®] 37}A §3d o=
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3}
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