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A Class of Location-Invariant Extreme Value Index Estimators

PU Yuyao, CHEN Shouquan

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

Abstract: In this paper, we propose a class of location-invariant heavy-tailed extreme value estimators
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where y>>0, k, is a positive integer less than k. The weak conjunction and asymptotic normality of this lo-

cation invariant extreme value estimator are obtained, and the optimal choice of k£, is obtained according to
its asymptotic expansion.
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