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ABSTRACT

The research was conducted to test dependence-function estimation for bivariate extreme-value
distributions in Banking Sector between Stock Prices of Bangkok Bank(BBL) and Index of the
Stock Exchange of Thailand (SET) together with Stock Prices of Kasikorn Bank(KBANK) and
Index of SET. The objective aims to investigate the unique condition based on dependence-function
estimation. Bivariate Generalized Extreme Value distribution (BGEV) and Bivariate Generalized

Pareto Distribution (BGPD) were utilized.

The performances of BBL and KBANK have ranked the big market capitalizations of Banking
Sector of SET. The earnings of those two banks were a great extent. Eighteen models of BGEV and
BGPD of dependence-function estimation for bivariate extreme-value distributions were tested. The
BGEYV results indicated that a model number 8 was the best explanation for dependence-bivariate
extreme-value distributions of BBL Stock Prices and SET and that a model number 6,9 was the best

explanation for dependence-bivariate extreme-value distributions of KBANK Stock Prices and SET.

The BGPD test results indicated that a model number 7 was the best explanation for dependence-
bivariate extreme-value distributions of BBL Stock Prices and SET and that a model number 1 was
the best explanation for dependence-bivariate extreme-value distributions of KBANK Stock Prices

and SET. By testing BGEV and BGPD the empirical results showed that Bangkok Bank (BBL)



indicated perfect form of extremely relation with SET and Kasikorn Bank(KBANK) indicated a

better perfect form of extremely relation with SET.



