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Outputs:

The research in 1.7.2009-31.12.2010  was concentrated on study of properties of the newly suggested score moment estimators, which were found to be extraordinary suitable for study of heavy-tailed distributions. The estimation of the parameters proceeds in accordance with the assumed model and, simultaneously, is robust (not sensitive to values far from the bulk of the data) for all parameters. We particularly studied estimators of the Pareto tail index (the paper is in preparation). There was a synergy with project AKTION 54p21, which led to paper (2) accepted in November 2010 to Journal of Statistical Planning and Inference (JSPI). Publication (1) is about ruin probabilities for mixtures of distributions. We have been working on the revision of paper (3) which suceeded to its acceptance in February 2010 and currently is published in Computational Statistics. Paper 4 has been published in the Proceedings of Esrel 2010 conference by Taylor and Francis. 
Research visits of Dr. Zdenek Fabian in Linz were 27.-31.10. 2009, 17.-21.10. 2010 and 15.-19.11. 2010.
Research visit of Dr. Milan Stehlik in Prague were 7-10.2009 and 20-24.4.2010.

We consider this project to be successful for both Austrian and Czech sides and acknowledge all support by Aktion. 
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