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odstepach czasowych pojawiaja sie obserwacje
mocno odstajagce od obserwacji typowych

rynki finansowe, ubezpieczenia, ekologia, ...
Model outlieréw ? autlajeréw?
Model wyskokdéw?

Rozktady eksplodujace (explosive distributions) ?



Formalizacja 1.

— rozklad pojedynczej obserwacji
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»the sum of a sample of n values of X spreads out faster than any
power of n"

G.W.Brown, J.W.Tukey (1946): Some distributions of sample
means. Annals of Mathematical Statistics 17, 1-12
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Levy Distribution
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Wskaznik Neymana

{Xn:n - Xn—l:n > k(Xn—lzn — Xl:n)}



P - a family of OPD's:

(n > 3)(k > 1)¥(e > 0)3(P € P)
'D{Xn:n — Xn—1:n > k(anl:n - Xl:n)} >1—¢

Jerzy Neyman and Elizabeth L. Scott (1971): Outlier proneness of
phenomena and of related distributions. In Optimizing Methods in
Statistics, ed. J.5.Rustagi, Proceedings of a Symposium Held at
the Center for Tomorrow. The Ohio State University, June 14-16,
1971
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{Levy(p, ), —00 < p < 00, A > 0}, NIE

{Gamma(a, A) = Aarl(a)xa—le—x/%a >0,A>0}), TAK

Rodzina rozktadéw a-stabilnych, 0 < a < 2, ???
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