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This study considers the distribution estimation of sample maximum. 1
investigated the accuracies of two different estimators: the fitting estimator based on the extreme
value theory and a nonparametric estimator as an alternative. It was found that the accuracy heavily

depends on the tail index of the distribution. For distributions with the tail index around zero
the nonparametric estimator outperforms the fitting estimator both theoretically and numerically,
but the accuracy becomes very poor as the tail index gets far from zero. The accuracies of the two
approaches are quite different. 1 developed the semiparametric approach that combines the two
different approaches well and confirmed the numerical properties.
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