Preface

I. Probability Taqqu � Fractional Brownian Motion and Long-Range Dependence Molchan � Historical Comments Related to Fractional Brownian Motion Doukhan � Models, Inequalities and Limit Theorems for Stationary Sequences Ould Haye, Viano � Limit Theorems Under Seasonal Long-Memory Surgailis � CLTs for Polynomials of Linear Sequences: Diagram Formula with Illustrations Ho, Hsing � A Decomposition for Generalized U- Statistics of Long-Memory Linear Processes Maejima � Limit Theorems for Infinite Variance Sequences Pipira, Taqqu � Fractional Calculus and Its Connection to Fractional Brownian Motion Decreusefond � Stochastic Integration, Filtering with Respect to Fractional Brownian Motion

II. Statistics Giraitis, Robinson � Parametric Estimation Under Long-Range Dependence Moulines, Soulier � Semi-parametric Spectral Estimation for Fractional Processes Doukhan, Khezour, Lang � Non-parametric Estimation Under Long-Range Dependence Deo, Hurvich � Estimation of Long Memory in Volatility Kokoszka, Leipus � Detection and Estimation of Changes in Regime Koul, Sutgailis � Robust Estimation in Regression Models with Long Memory Errors Bhansali, Kokoszka � Prediction of Long Memory Time Series

III. Applications Willinger, Paxson, Riedi, Taqqu � Long-Range Dependence and Data Network Traffic Norros � Large Deviations of Queues with Long-Range Dependent Input Henri, Zaffaroni � The Long-Range Dependence Paradigm for Macroeconomics and Finance Mikosch, Starica � Long-Range Dependence Effects and ARCH Modeling Montanari � Long-Range Dependence in Hydrology Papnicolaou, Słlna � Wavelet Based Estimation of Local Kolmogorov Turbulence Surgailis, Woyczynski � Limit Theorems for the Burgers Equation Initialized by Data with Long-Range Dependence

IV. Methodology Abry, Flandrin, Taqqu, Veitch � Self-Similarity and Long-Range Dependence Through the Wavelet Lens Taqqu, Teverovsky � Graphical Equation of the Long- Range Dependence Parameter: A Survey Bardet, Lang, Oppenheim, Philippe, Stoev, Taqqu - Semi-Parametric Estimation of the Long-Range Dependence Parameter: A Survey Bardet, Lang, Oppenheim, Philippe, Taqqu � Generators of Long-Range Dependent Processes: A Survey Riedi � Multifractal: From Global to Local Properties

Forthcoming July 2002!

Theory and Applications of Long-Range Dependence

P. Doukhan, UniversitØ de Cergy-Pointoise, France G. Oppenheim, UniversitØ Paris-Sud, France M. Taqqu, Boston University, MA

The area of time series research has been one of considerable research activity over the past several decades. The essential ingredient � the notion of timedependence � is required for measuring and then accurately predicting data to construct suitable models for diverse phenomena. This fairly self-contained volume, written by leading experts in their respective fields, especially focus on the theoretical concepts, methodologies, and practical applications pertaining to self-similar processes and long-range dependent phenomena.

Key features: • Valuable tutorials • Topics include the notion of self-similarity, limit theorems, fractional integration, parametric, semi-parameteric and non-parametric estimation, stochastic volatility, breakdown points and prediction • A comprehensive treatment of multifractals • Applications to telecommunications, economics, finance, hydrology and turbulence • Practical methods for estimation, including wavelets, are described in a convenient way for the practitioner • Numerous examples and illustrations. • Extensive bibliographies.

In this outstanding state-of-the art treatment, the reader is provided with a global picture of an important subject with fascinating applications. Graduate students, researchers, and professionals in industry � among the many end users � will benefit from the first merger in book form of both theory and applications of self-similar processes and long-range dependence.

Approx 750 pp., 75 illus., Hardcover, ISBN 0-8176-4168-8 Also of Interest: Adler/Feldman/Taqqu, A Practical Guide to Heavy Tails, ISBN 0-8176-3951-9

20% Discount

Pre-Pub Offer List Price: $89.95 Special Price: $71.96 + shipping and handling Please mention reference #Y391 when placing your order!

Offer Valid Until August 31, 2002