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        Inference for Heavy Tailed Data by Liang Peng Book PDF Summary

        Heavy tailed data appears frequently in social science, internet traffic, insurance and finance. Statistical inference has been studied for many years, which includes recent bias-reduction estimation for tail index and high quantiles with applications in risk management, empirical likelihood based interval estimation for tail index and high quantiles, hypothesis tests for heavy tails, the choice of sample fraction in tail index and high quantile inference. These results for independent data, dependent data, linear time series and nonlinear time series are scattered in different statistics journals. Inference for Heavy-Tailed Data Analysis puts these methods into a single place with a clear picture on learning and using these techniques. Contains comprehensive coverage of new techniques of heavy tailed data analysis Provides examples of heavy tailed data and its uses Brings together, in a single place, a clear picture on learning and using these techniques

    


                                        
  
    
      
    

    
      
        Inference for Heavy Tailed Data  by Liang Peng,Yongcheng Qi

      

       Heavy tailed data appears frequently in social science, internet traffic, insurance and finance. Statistical inference has been studied for many years, which includes recent bias-reduction estimation for tail index and high quantiles with applications in risk management, empirical likelihood based interval estimation for tail index and high quantiles, hypothesis tests 
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        Heavy Tail Phenomena  by Sidney I. Resnick

      

       This comprehensive text gives an interesting and useful blend of the mathematical, probabilistic and statistical tools used in heavy-tail analysis. It is uniquely devoted to heavy-tails and emphasizes both probability modeling and statistical methods for fitting models. Prerequisites for the reader include a prior course in stochastic processes and probability, 
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        A Practical Guide to Heavy Tails  by Robert Adler,Raya Feldman,Murad Taqqu

      

       Twenty-four contributions, intended for a wide audience from various disciplines, cover a variety of applications of heavy-tailed modeling involving telecommunications, the Web, insurance, and finance. Along with discussion of specific applications are several papers devoted to time series analysis, regression, classical signal/noise detection problems, and the general structure of 
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        Nonparametric Analysis of Univariate Heavy Tailed Data  by Natalia Markovich

      

       Heavy-tailed distributions are typical for phenomena in complex multi-component systems such as biometry, economics, ecological systems, sociology, web access statistics, internet traffic, biblio-metrics, finance and business. The analysis of such distributions requires special methods of estimation due to their specific features. These are not only the slow decay to zero 
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        Introduction to Data Analysis and Statistical Inference  by Carl N. Morris,John E. Rolph

      

       Download or read online Introduction to Data Analysis and Statistical Inference written by Carl N. Morris,John E. Rolph, published by Unknown which was released on 1978. Get Introduction to Data Analysis and Statistical Inference Books now! Available in PDF, ePub and Kindle.

      Get Book 
          
        
    

  



                                                        
  
    
      
    

    
      
        Heavy Tails And Copulas  Topics In Dependence Modelling In Economics And Finance  by Ibragimov Rustam,Prokhorov Artem

      

       This book offers a unified approach to the study of crises, large fluctuations, dependence and contagion effects in economics and finance. It covers important topics in statistical modeling and estimation, which combine the notions of copulas and heavy tails — two particularly valuable tools of today's research in economics, finance, econometrics 
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        Topics in Identification  Limited Dependent Variables  Partial Observability  Experimentation  and Flexible Modeling  by Ivan Jeliazkov,Justin Tobias

      

       Volume 40B of Advances in Econometrics examines innovations in stochastic frontier analysis, nonparametric and semiparametric modeling and estimation, A/B experiments, big-data analysis, and quantile regression.
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        Statistical Analysis of Financial Data  by James Gentle

      

       Statistical Analysis of Financial Data covers the use of statistical analysis and the methods of data science to model and analyze financial data. The first chapter is an overview of financial markets, describing the market operations and using exploratory data analysis to illustrate the nature of financial data. The software 
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