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ABSTRACT:

The talk is on understanding the clustering of rare events that arise given that one such event
occurs. In the long positive memory regime, we work in the framework of an infinite moving
average process with suitably restricted noise variables. We consider the first-time point when
the event of interest does not occur. The asymptotic conditional distribution of its appropriate
scaled-down version is studied.

In the long negative memory regime, the infinite moving average process has Gaussian noise
with the covariance kernel described by a Polya-type characteristic function. We consider the
same stopping time again. The asymptotic conditional distribution of the scaled-up version of
the said time point is studied.

We describe a few more problems. We want to study the huge deviation regime in the future.
Using that we need a relaxation of the Gaussian assumption of the long negative memory
regime. A problem involving random matrices will be discussed. As the order of a Wigner
matrix, with Gaussian entries grows, the event that its largest Eigenvalue exceeds its order is
a rare event. We want to study the distributions of various statistics arising from the matrix
conditioned by the event.
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