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A Pickands-Type Estimator Based on the Block Method

HU Shuang, PENG Zuo-xiang

School of Mathematics and Statistics s, Southwest University , Chongging 400715, China

Abstract: Based on the block method proposed by Davydov et al. , we propose in this paper a new Pic-
kands-type estimator. The asymptotic properties of the new estimator, such as its consistency and asymp-
totic normality, are derived under some regular conditions.

Key words: block method; Pickands-type estimator; consistency; asymptotic normality
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