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Maximum likelihood estimation and a test of fit based on the Anderson-
Darling statistic is presented for the case of the power law distribution 
when the parameters are estimated from a left-censored sample. 
Expressions for the maximum likelihood estimators and tables of 
asymptotic percentage points for the A^2 statistic are given. The 
technique is illustrated for data from the Dow Jones Industrial Average 
index, an example of high theoretical and practical importance in 
Econophysics, Finance, Physics, Biology and, in general, in other 
related Sciences such as Complexity Sciences. 

Submission history
From: A. Raul Hernandez-Montoya [view email]  

[v1] Sat, 3 Apr 2010 04:57:41 GMT (40kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
physics.data-an 
< prev | next > 
new | recent | 1004

Change to browse by:

physics
q-fin 

q-fin.ST  

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

Comments: 14 pages, 3 figures

Subjects: Data Analysis, Statistics and Probability (physics.data-an); Statistical 
Finance (q-fin.ST)

Cite as: arXiv:1004.0417v1 [physics.data-an]

(Help | Advanced search)

    

Search or Article-id

All papers Go!


