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In this paper nonparametric methods to assess the multivariate L\'evy measure are introduced. 
Starting from high-frequency observations of a L\'evy process X, we construct estimators for its tail 
integrals and the Pareto L\'evy copula and prove weak convergence of these estimators in certain 
function spaces. Given n observations of increments over intervals of length \Delta_n, the rate of 
convergence is k_n^{-1/2} for k_n = n\Delta_n which is natural concerning inference on the L\'evy 
measure. Analytic properties of the Pareto L\'evy copula which, to the best of our knowledge, have 
not been mentioned before in the literature are provided as well. We conclude with a short simulation 
study on the performance of our estimators. 

Submission history
From: Axel Bücher [view email] 

[v1] Wed, 2 May 2012 13:15:33 GMT (1581kb,D)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● Other formats 

Current browse context:
math.ST
< prev | next > 
new | recent | 1205

Change to browse by:
math
stat 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Comments: 27 pages, 3 figures
Subjects: Statistics Theory (math.ST)
Cite as: arXiv:1205.0417 [math.ST]
  (or arXiv:1205.0417v1 [math.ST] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


