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The Second Order Edgeworth Expansion of the Distribution of the Hill Hstimator

Wang Xiaogian' Cheng Shihong®

1.School of Mathematics and Computer Science Nanjing Normal University 210097 Nanjing China
2. College of Mathematics Science Peking University 100871 Beijing China

Abstract The estimation of the tail index of the heavy tailed distribution with regular variation tail is an important problem. In
this paper we study the second order Edgeworth expansion of the distribution of the Hill estimator of the tail index by second or-
der regular variation function.

Key words second order regular variation function Hill-estimator Edgeworth expansion



