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Abstract

In the general theory of Statistics, whenever we ask the question
whether the combination of information can improve the performance
of an estimator, we are led to think on Best Linear Unbiased Estima-
tors (BLUE), i.e., on unbiased linear combinations of an adequate set
of statistics, with minimum variance among the class of such linear
combinations. In Statistics of Extremes and regarding the estimation
of the Extreme Value Index (EVI), the primary parameter in this area,
such an approach has been considered in Gomes et al. (2004), where
asymptotically unbiased BLUE have been studied. But these estima-
tors, like the classical Hill estimators (Hill, 1975) are not location-
invariant, contrarily to the PORT-Hill estimators, recently introduced
in Araújo Santos et al. (2006) and further studied for finite samples
in Gomes et al. (2008), where PORT stands for Peaks Over Random
Threshold. In this paper we shall consider PORT-BLUE, providing an
adaptive choice of the tuning parameters under play and an application
to environmental data.
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