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Validity Analysis of Historical Data for Probabilistic Risk
Analysis in Natural Disaster

GUO Jun'?? and KONG Feng'*”
( 1. School of Public Policy and Management, Tsinghua University, Beijing 100084, China; 2. Center for
Crisis Management Research, Tsinghua University, Beijing 100084, China; 3. Center for Social Risk Assessment
in China, Tsinghua University , Beijing 100084, China)

Abstract. With the changes in the nature and the society, natural disaster risks will inevitably change. Some
historical data at earlier period time would be invalid for probabilistic risk analysis. However, few studies have il-
lustrated the selection of the historical data for probabilistic risk analysis in natural disaster nowaways. Therefore,
this paper points out that historical data might be invalid due to the dynamics of natural disaster risk system and the
change of statistical caliber for historical data. What’ s more, this paper trys to introduce abrupt change test meth-
ods into the validity analysis of historical data for probabilistic risk analysis in natural disaster. There are many
kinds of abrupt change test methods and each method has its advantages and limitations. Proper method should be
chosen for different change point problems in validity analysis of historical data. This study aims to improve the reli-
ability of probabilistic risk analysis for natural disaster in data collection.

Key words: natural disaster; probabilistic risk; dynamic risk; historical data; validity analysis; abrupt

change test





