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A Kind of Generalized Tail Index Estimator
Based on Block Order Statistics

WANG Yan-ran, PENG Zuo-xiang

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

Abstract; In this paper, a new kind of heavy tail estimator has been proposed in block method. The consis-
tency and asymptotic normality of the new estimator have been considered under some regular varying con-
ditions.
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