P.P.E. of the left-tail of the Levy density
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—— Projection estimator

— — Estimated Gamma density: 0=525.8513 and p =0.0035909
—— Real Gamma density: =500 and 3 =0.0037

-— - Real pdf scaled by 1/A t

Sample Path Information:

Variance Gamma Process

5000 increments on [0,2.4606 years ]
Method of Estimation:

Regular partition with ¢ = 2

Estimation Window = [0.005,0.02]
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