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Nonparametric multivariate tail quantile estimator Estimator

Nonparametric tail quantile contour estimator

Input: points ys, ..., y, in RY
Wanted: estimator of Q(1) = lim/co U= ™' 0%(x)

Algorithm:

Step 1 Find estimator 8, of optimal plan dy from y to v,
with i spherically symmetric version of v

Step 2 Choose large r, and put

Q, = {lc?@,,(x) C x| > r,,}

| x|



Nonparametric multivariate tail quantile estimator lllustrations

Multivariate Student t distribution
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Nonparametric multivariate tail quantile estimator

lllustrations

Fréchet margins, independence copula
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Nonparametric multivariate tail quantile estimator

lllustrations

Fréchet margins, Gumbel copula
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Nonparametric multivariate tail quantile estimator lllustrations

Student t margins, Gumbel copula
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