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Abstract

Estimation of the tail index parameter of a one - parameter Pareto
model has wide important by the researchers because it has awide
application in the econometrics science and reliability theorem.

Here we introduce anew estimator of "generalized median™ type
and compare it with the methods of Moments and Maximum
likelihood by using the criteria, mean square error.

The estimator of generalized median type performing best over
all.
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GM: GM: GM:
ey | £
o il a () MM ML K =2 K = K =
10 2 3 1.932 1.175 1.941 2.314 2.616
1 25 2 3 2.711 2.261 2.001 1.352 2.917
50 2 3 2.848 1.900 2.302 2.111 2.010
100 2 3 2.413 2.136 2.501 2.020 2.009
10 2.5 3 2.643 2.974 2.777 2.618 2.481
9 25 2.5 3 2.781 2.333 2.914 2.425 2.598
50 2.5 3 2.214 2.712 2.391 2.613 2.549
100 2.5 3 2.444 2.448 2.610 2.901 2.451
10 2 4 1.276 2.789 2.888 2.693 2.421
3 25 2 4 2.410 1.980 2.781 2.601 2.551
50 2 4 2.931 2.401 2.117 2.012 2.109
100 2 4 2.103 2.210 2.546 2.003 2.007
10 2.5 4 2.783 2.942 3.001 3.019 2.132
4 25 2.5 4 2.621 2.162 2.981 2.352 2.222
50 2.5 4 2.801 2.384 2.776 2.327 2.112
100 2.5 4 2.420 2.451 2.512 2.733 2.429
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GM: | oMm: GM
MM ML k=2 | k=3 | k=4
aNlal | ddal) PN

MSE | MSE | MSE | MSE MSE

10 | 3219 | 2901 | 1984 | 1.666 1.561

. 25 | 3121 | 2461 | 1729 | 1.494 1.321
50 | 2190 | 2001 | 1500 | 1.414 1229

100 | 0919 | 2013 | 1.001 | 1.000 1.007

10 | 3001 | 3070 | 1781 | 1829 1.731

) 25 | 3214 | 2001 | 1959 | 1.600 1.421
50 | 2143 | 2729 | 1332 | 1.400 L111

100 | 1251 | 1999 | 1203 | 1101 1.031

10 | 2918 | 2921 | 2010 | 2.000 1978

, 25 | 2888 | 2806 | 1.989 | 2.101 1.992
50 | 2109 | 2123 | 1541 | 1301 1.545

100 | 1941 | 1821 | 1125 | 1992 | 0881

10 | 2771 | 2491 | 1701 | 1.893 1.890

) 35 | 2805 | 2626 | 1404 | 1333 1782
50 | 1327 | 2152 | 1211 | 1325 | 0.999

100 | 0.629 | 1981 | 1.009 | 1.071 0.979
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3- Serfling, R (1984) "Generalized L,M and R statistics', Ann. Statist 12, 76-
86.
4- Serfling, R (1999) " Robust and Efficient Estimation of the Tail Index of a
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