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Financial data have, among others, a particular feature: large values of such series cluster, we are
concerned with estimation of clustering probabilities for univariate heavy tailed time series. We
describe regular variation as a tool to model heavy tails. We summarize some results on the central

e o limit theorem (CLT) and tightness of stochastic processes. These tools are needed to prove
Mathematical Statistics asymptotic normality of our estimator. We employ functional...
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This type of ebook is almost everything and taught me to seeking ahead of time plus more. it absolutely was writtern really perfectly and
beneficial I am quickly could get a satisfaction of looking at a created book.
-- Prof. Jensen Crona

This ebook might be worthy of a read through, and a Iot better than other. I actually have go through and i am sure that 1 am going to going to go
through once more again in the future. I am quickly could get a delight of reading through a published ebook.
-- Dr. Dorothy Daniel
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