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Estimation of Larger Quantiles Based on the r Largest Observations

Rinya Takahashi

(Kobe University of Mercantile Marine)

Masaaki Sibuya
(Takachiho University)

Assume that larger values are observed in n unit areas or intervals. To estimate
quantiles of small upper tail probability, r largest values of n datasets are used. The
asymptotic efficiency of the maximum likelihood estimates relative to that of r = 1, are
shown in Tables. The depth of small pits caused by corrosion are analyzed along the
discussions of the paper.

Key words: Asymptotic relative efficiency, asymptotic variance, generalized extreme value distribution,
Gumbel distribution.



