CONTENTS

Preface and acknowledgements « o « o o « o o s ¢ o o 1

Empirical characteristic functions: notes on the
bibliography L L o L L L] L ] * [ ] [ ] L L] [ ) L L ] L ] L L L 5

Blbliography @ o o o o o o s o o o o o e s e o o o 14

Limit behaviour of the empirical characteristic
funCtion * L ] L J [ ] L ] L] L ) * L] [ L] [ ] o L ] [ ] L ] L J L] L L] L ] 20

On the quantogram of Kendall and Kent . o« ¢« ¢« « o ¢ 58
Strong approximation of empirical Kac processes , , 71

The empirical characteristic process when
paramters are estimated o+ ¢ o o o o o o ¢ ¢ ¢ o o o 87

Multivariate characteristic functions and tail
behaViour ® [ ) [ ] * L ] L ] * [ ] [ L ] [ ] [ ) L ] ® [ ] L J [ ) L ] [ ] ® L) 111

Multivariate empirical characteristic functions . . 121



