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In the present paper we will compare the statistics of extreme as deduced from the
monthly Palmer Severity Drought Index (PSDI) and The Standardized Precipitation
Index (SPI) both for dry and wet periods.

The data to compute the two indices are extracted from NCAR/NCEP archive and
from the NASA Goddard Institutes for Space Study and they span a period of about
100 years (Dai, A., K. E. Trenberth, and T. Qian, 2004: A global data set of Palmer
Drought Severity Index for 1870-2002: Relationship with soil moisture and effects
of surface warming. J. Hydrometeorology, 5, 1117-1130). We found that, while the
SPI has a Gaussian distribution, the PDSI departs significantly from a Gaussian distri-
bution for the presence of significant skewness and kurtosis. This allows to compare
the statistics of extremes for two different stochastic processes having different dis-
tribution. Next we considered also the spatial distribution of the extreme events over
different regions of the world.
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