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Abstract: In the field of pattern recognition or outlier detection, it is desired to estimate

the region where the data of a particular class are generated. In other words, precise

prediction is realized by accurately estimating the support of the distribution that generates

the data. Considering the 1-dimensional distribution whose support is a finite interval, the

data region is characterized by the maximum value and the minimum value in the samples.

Limiting distributions of these values have been studied in the extreme-value theory in

statistics. In this research, we propose a method to estimate the data region using the

maximum value and the minimum value in the samples. We calculate the average loss of

the estimator, and derive the optimal estimators for given loss functions.
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