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A Class of Extreme Value Index
Estimators for Heavy-Tailed Distributions

ZHANG Lyu-yun, CHEN Shou-quan

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

Abstract: In this paper., a new class of estimators is given by
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Its weak consistency and asymptotic normality are presented, and the optimal choice of sample fraction k
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ny, (k) by minimum mean square error is discussed.
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