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Abstract: A class of nonparametric estimators of the main functional of distribution constructed with using additional
information is proposed. It is shown that the use of the additional information as the knowledge of other distribution
functionals in estimation of the main functional can often provide the mean square error smaller than that of estimators
constructed without such additional information. For example, the mathematical expectation of a random variable can
be taken as the main functional and the value of its variance can be used as the additional information. The asymptotic
normality of the proposed estimators are proved and the main parts of their asymptotic mean square errors are found.
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Abstract: We study the behavior of extreme quantiles of the finite sum of heavy-tailed random variables, under mul-
tivariate second order regular variation condition. Looking at the literature, asymptotic (for high threshold) results have
been obtained, one one hand when assuming (asymptotic) independence and second order regularly varying conditions
on the variables, on the other hand when considering specific copula structures. We show that many models used in
practice come under the purview of our assumption and provide a few examples. Moreover this ties up related results
available in the literature under a broad umbrella. We deduce asymptotic risk concentration results.
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