The Bootstrap Methodology in Statistical ExtremesM. Ivette Gomes*D.E.I.O. and C.E.A.U.L.University of LisbonThe bootstrap methodology (Efron, 1979) is used here in different contexts, using eithercomplete data if possible or the few top order statistics available, in order to choose properly thethreshold suitable for semi-parametric estimation of the tail index. On the basis of a suitableestimation of the bootstrap mean square error of estimators (Hall, 1990) we providecomputational methods for the choice of the threshold, merely by an adequate manipulation ofthe available data. Two different bootstrap estimators of the threshold, and correspondingestimators of the tail index, are compared by means of simulation techniques. Wheneverworking in the domain of attraction of Gumbel’s limit law for the maxima, with a tailfunction of the type 1-F(x) » A xpexp{-xq}, for large x, p˛|R, q > 0, it is known that therate of convergence of Xn:nq, suitably normalized, towards the limiting law is faster than that ofXn:n (Gomes, 1984). In this paper we also study the impact on semi-parametric estimators ofthe null tail index, like the moment’s estimator (Dekkers, Einmahl and de Haan, 1989), of apreliminary adequate estimation of q, followed by the power transformation of the data,previously to the estimation (either bootstraped or not) of the tail index.References.Dekkers, A.L.M., Einmahl, J.H.J. and L.de Haan (1989). A Moment Estimator for the Index of anExtreme Value Distribution. Ann. Statist. 17, 1833-1855.Efron, B. (1979). Bootstrap Methods: another look at the Jackknife. Ann. Statist. 7, 1-26.Gomes, M.I. (1984). Penultimate Limiting Forms in Extreme Value Theory. Ann. Inst. Statist.Math. 36, 71-85.Hall, P. (1990). Using the Bootstrap to estimate Mean Squared Error and Select SmoothingParameter in Nonparametric Problems. J. Mult. Anal. 32, 177-203.* Research partially supported by JNICT / PRAXIS XXI / FEDER.