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On Penultimate Approximation for Distribution
of a Class of Hill-Type Estimator

CHEN Aigu, PENG Zuoxiang

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

Abstract: In this paper, an appropriate middle distribution sequence has been defined, which can better
approximate the distribution of a class of moment statistics and the induced Hill-type estimator than the
normal distribution under the second-order regular variation.
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