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Strong Consistency of Crovella Estin ation for the Tail Index
of Regular Variation Heavy-Tailed D istribu tion

Chen Xianghong Yang Jilong

(' School ofM athem atics and Can puterScience Nanjing NomalUnwersity Nanjing 210097 China)

Abstract The estin aton of tail ndex for regular variation heavy tailed distributions aroused our concery
many scholars proposed several methods but all of han have sane disadvantages Cwovella presented a
new m ethod based on the scaling properties of suns ofheavytailed random variab les Ithas he advantages
of being easy to apply and ofbeng rehtwely accurate In ths paper the estim ation presented by C ovella
B descrbed and that the Crovella estim ator has strong consstency is proved
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