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ABSTRACT

The main purpose of this research was to analyze for evaluating Extreme VaR and to
forecast Value-at-Risk of stock indices in South East Asian Countries. This research is covered
Generalized Extreme Value Distribution (GEV) and Generalized Pareto Distribution (GPD). The
research used daily stock indices of each country over the period of September 1, 1999 and
September 1, 2012. The results indicated that the Kuala Lumpur Composite Index (Malaysia) was
the best for investment in South East Asia stock markets when we evaluate by risk. This research
will help people for those government and private sectors who are interested in developing their

investment risk.



