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On Asymptotic Relationship Between Heavy-Tailed Index

Estimator and Its Pseudo-Estimator

LIU Yang, PENG Zuoxiang

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

Abstract: As an important research object of extreme value theory, extreme value index is often used to
describe the thick tailed degree of distribution. Therefore, the estimation of extreme value index has at-
tracted the attention of many statisticians, and is widely used in insurance, actuarial, finance and other
fields. In this paper, the pseudo-estimator has been obtained by replacing the random threshold of the
heavy tailed index estimator with the non-random threshold, and then the asymptotic relationship between
the original estimator and the pseudo-estimator been established.
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