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Laplace
distributions and
their
generalizations.
Thefieldis
relatively
unexplored, and
the subject-matter
Iscquite fresh and
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The aimeof this
monograph is quite
modest: It
attempts to be a
systematic
exposition, of, all
that appeared In
the literature and
was known to-us by
the end of the 20th
century about the
Laplace distribution
and its mumerous

generalizations and
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e aptaoo

o
The Laplace
Distribution and
Generalizations.

Samuel Kotz
Page 23/77



Tomasz).
Kozubowski
Krzysztof
Podgorski. The
Laplace
Distribution.and
Generalizations. A
Revisit-with
Applications to
Communications,
Economics,
Engineering, 'and
Financer Birkhauser

Boston [] Basel []
Page 24/77



Berlin:Contents.
Preface xi
Abbreviations xiii
Notation xv.

FHhetaphaee

Fi
Thisrbook deseribes
the inferential and
modeling
advantages that
this distribution,

together with its
Page 25/77



generalizations and
modifications,
offers. The
exposition
systematically
unfolds with many
examples, tables,
Ilustrations, 'and
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deviation sigma =
1.If other values of
mu and sigma are
a'must, then the
following form
could be used: mu
+ sigma*randl (m,
n). An'example is
givenrinionderto
clarify the usage of
the function.
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{\displaystyle
{\textrm
{Laplace}} (\mu
b))} distribution if
its probability
density function is.
f(xOQu,b)=12
brexp (= [x'= |
b)) {\displaystylef
(x\mid \mu.b)=
{\frac {1}

{2b} Nexp \left (-
{\frac{ [xAmud| }
{b} F\right)\\! }
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The'aim of this
monaograph s quite
modest: It
attempts to be a
systematic
expositiom of all
that appeared in
the literature and
was known to-us by
thecendofithe20th
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Laplace distribution
and.its numerous
generalizations and
extensions. We
havetried to cover
both theoretical
developments and
applications
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operatoris named
after the French
mathematician
Plerre-Simon de
Laplace
(1749-1827), who
first applied the
operatortothe
studyrof celestial
mechanics, where
the operator gives
a constant multiple
of the mass density

when it is.applied
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toithe gravitational
potential due to
the mass
distribution with
that given density:
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The Laplace

distribution.is
similar to the
Gaussian/normal
distribution; but is

sharper at the peak
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and hasfatter tails.
It represents the
difference between
two-independent,
identiaally
distributed
exponential
random-variables.
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the theory of a
class of
multivariate laws
that we term
asymmetric
Laplace (AL)
distributions [see
Kozubowski and
Podgarski
(1999bc), Kotz et
al. (2000Db)]. The
class isan
extension of both

the symmetric
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multivariate
Laplace
distributions and
the-univariate AL
distributions that
were discussed in
previous chapters.

This book describes
the inferential and
modeling
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Page 43/77



this distribution,
together with its
generalizations and
modifications,
offers. ' The
exposition
systematically
unfolds with 'many
examples;, tables,
illustrations, and
exercises. A
comprehensive
index and

extensive
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bibliography also
make this book an
ideal text for a
senior
undergraduate and
graduate seminar
on statistical
distributions, or for
ashort half-term
academic course in
statistics, applied
probabtlity, and
finance.
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The purpose of this
book is to honor
the fundamental
contributions to
many different
areas of statistics
made by Barry
Arnold.
Distinguished and
active researchers
highlight:some of

the recent
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developments in
statistical
distribution theory,
order statistics and
theirproperties; ias
well as inferential
methods
associated with
them Applications
to-survival
analysis, reliability,
quality control, and
environmental

proplems are
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emphasized.

A broad family of
symmetric, thick
tatled distributions,
the.small l-Laplace
distributions, is
described. These
are natural
generalizations of
the Laplace
distribution. A
family-of random

coefficient
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Autoregressive
Moving Average
processes with
small I-Laplace
marginal
distributionsis
constructed and its
properties are
explored:
Extensions to
ARIMA processes
are-constidered.
The first order

autoregression with
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astandard Laplace
marginal
distribution Is
examined in detall
ana different
estimates of the
autoregressive
parameter are
compared
theoretically. and
by simulation.
Keywords: Random
variables.(kr).
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Along with a review
of genera
developments
relating to bivariate
distributions; this
volume also covers
copulas, a subject
which has grown
immensely in
recent years. In
addition, it
examines
conditionally

specified
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distributions and
skewed
distributions.

This volume
features selected
contributions on a
variety of topics
related tolinear
statistical

inference. The peer-
reviewed papers
from the

International
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Conference on
Trends and
Perspectives in
Linear Statistical
Inferemce | (LinStat
2016) held in
Istanbul, Turkey,
22-25 August 2016,
covertopicsin both
theoretical and
applied statistics,
such'as linear
models; high-

dimensional
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statistics,
computational
statistics, the
design of
experiments, and
multivariate
analysis. The book
s intended for
statisticians, Ph.D.
students, and
professionals who
are-interestedin
Statistical

inference.
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A .comprehensive
and timely edition
on'an emerging
new trend imtime
series Linear
Models and Time-
Sertes ‘Analysis:
Regression;
ANOVA, ARMA and
GARCH sets a
strong foundation,
interms of
distribution theory,
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foritheldinear model
(regression and
ANOVA), univariate
time series analysis
(ARMAX and
GARCH), and some
multivariate
models associated
primanily with
modeling financial
asset returns
(copula-based
stnucturesand-the

discrete mixed
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normal and
Laplace). It builds
on the author's
previous book,
Fundamental
Statistical
Inference: A
Computational
Approach; which
introduced.the
major concepts of
statistical
inference:

Attention is
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explicitly paid to
application and
numeric
computation, with
examples of Matlab
code throughout.
The code offers a
framework for
discussiom and
illustration. of
numerics, and
shows the mapping
from theony to

computation, The
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topic of time series
analysis is.on firm
footing, with
numerous
textbooks and
research journals
dedicated to it
With respect to the
subject/technoalogy;
many- chapters.in
Linear Models and
Time-Series
Analysis cover

firmly entrenched
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topics (regression
and, ARMA). Several
others are
dedicated to very
modermn-methods,
asused.in
empirical finance,
asset pricing, risk
Mmanagement,and
portfolio
optimization, In
order'to address
thesevere change

i performance of
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many pension
funds, .and changes
in how fund
Mmanagers work.
Covers traditional
time series analysis
with new guidelines
Provides access to
cutting edge topics
that are at the
forefront of
financial
econometrics and

industry Includes
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latest
developments and
topics such as
financial returns
data, notably also
in @ Mmultivariate
context Written by
a leading'expert in
time seniesianalysis
Extensively
classroom tested
Includes a tutorial
om SAS

Supplemented with
Page 62/77



a-companion
website containing
numerous Matlab
programs Solutions
to-mostexencises
are provided in the
book Linear Models
and Time-Series
Analysis:
Regression,
ANOVA, ARMA and
GARCH"is suitable
fornadvanced

masters. students
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In-statistics and
guantitative
finance, as well as
doctoral students
Inceconomics and
finance. It.is also
useful for
quantitative
financial
practitioners in
large financial
mstitutions and
smallen finance

outlets.
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Probabilistic.and
combinatorial
techniques are
often-used for
solving advanced
problems. This
book describes
different
probabilistic
modeling methods
and their
applications in

various.areas, such
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as artificial
intelligence,
offshore platforms,
social networks,
andiothers: it aims
to educate how
modern
probabilistic 'and
combinatonial
models may be
created to
formalize
uncertainties; to

train.how new
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probabilistic
models can be
generated for the
systems of
complex
structures; to
describe the
correct use of the
presented models
for rational control
In systems creation
and operation; and
to demonstnate

analytical
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possibilities and
practical effects for
solving different
system problems
oneachlife-cycle
stage.

This book
represents Volume
Il of the
Proceedings of the
UN/ESA/NASA
Workshopon the

International
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Heliophysical Year
2007 and Basic
Space Science,
hosted by the
National
Astronomical
Observatory of
Japan, Tokyo, 18-
22 june, 20071t
covers two
programme topics
explored-in this
and past

workshops of this
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nature: (1) non-
extensive
statistical
mechanics as
applicable to
astrophysics,
addressing g-
distribution,
fractionalireaction
and diffusion,.and
the reaction
coefficient, as well
as the-Mittag-

Leffler function and
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(i) the TRIPOD
concept, developed
for astronomical
telescope facilities.
The companion
publication,
Volume [ of the
proceedings of this
workshop;is a
special jssue in the
journal Earth,
Moon, and Planets,
Volume 104,

Numbers 1-4, April
Page 71/77



2009:

This book presents
thelatest findings
on statistical
inference: in
multivariate,
multilinear-and
mixedilinear
models, providing a
holistic
presentation of the
subject it contains

piloneering and
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carefully-selected
review
contributions by
experts in the field
anadguides the
reader through
topics related to
estimation and
testing of
multivariate and
mixed linear model
parameters.
Startingrwithithe

theory of
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multivariate
distributions,
covering
Identification and
testing of
covariance
structures and
means-under
various
multivariate
models, It goes on
to discuss
estimationin

mixed linear
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models and their
transformations.
The results
presented originate
fromthe work of
the research.group
Multivariate and
Mixed Linear
Models and thein
meetings held at
the Mathematical
Research and
Conference Center

in Bedlewo, Poland,
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over thelast 10
years. Featuring an
extensive
bibliography of
refated
publications, the
book Is intended
for PhD students
andresearchersin
modern statistical
science who are
interested in
multivariate and

mixed linear
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models.

Copyright code : 59
c4f3e8603346beco
2a828ff80b6e89

Page 77177


http://hilaryswankfan.com

