Literaturverzeichnis

R. Höpfner, Vorlesung Mathematische Statistik 2004/2005 und 2007/2008 Institut für Mathematik, Johannes Gutenberg Universität Mainz

18.06.08

Anderson, T.: The integral of a symmetric unimodal function over a symmetric convex set and some probability inequalities. Proc. Amer. Math. Soc. 6, 170–176 (1955). Azéma, J., Duflo, M., Revuz, D.: Mesures invariantes des processus de Markov récurrents. In: Séminaire de Probabilités III, Lecture Notes in Mathematics 88, Springer 1969 Barndorff-Nielsen, O.: Parametric statistical models and likelihood. Lecture Notes in Statistics 50, Springer 1988.

Barra, J.: Mathematical basis of statistics. Academic Press 1981. Bass, R.: Diffusions and elliptic operators. Springer 1998.

Bauer, H.: Wahrscheinlichkeitstheorie und Grundzüge der Maßtheorie. 3. Aufl., de Gruyter 1978. Bauer, H.: Wahrscheinlichkeitstheorie. 4.Aufl., de Gruyter 1991. Bauer, H.: Maß- und Integrationstheorie. 2. Aufl., de Gruyter 1992. Beran, R.: Estimating a distribution function. Ann. Statist. 5, 400-404 (1977). Billingsley, P.: Convergence of probability measures. Wiley 1968.

Bingham, N., Goldie, C., Teugels, J.: Regular variation. Cambridge University Press 1989. Boll, C.: Comparison of experiments in the infinite case. PhD Thesis, Stanford University, 1955. Brémaud, P.: Point processes and queues. Springer 1981.

Cremers, H., Kadelka, D.: On weak convergence of integral functionals of stochastic processes with application to processes taking paths in L^E_p . Stoch. Processes Appl. 21 (1986), 305–317. Davies, R.: Asymptotic inference when the amount of information is random. In: Le Cam, L., Olshen, R. (Eds): Proc. of the Berkeley Symposium in honour of J. Neyman and J. Kiefer. Vol.

II. Wadsworth 1985.

Georgii, O.: Stochastik. de Gruyter, 2002 Gihman, I., Skorohod, A.: The theory of stochastic processes. Vol. I Springer 1974 (Reprint 2004), Vol. II Springer 1975 (Reprint 2004).

Gill, R., Levit, B.: Applications of the van Trees inequality: a Bayesian Cramér-Rao bound. Bernoulli 1 (1995), 59–79.

Greenwood, P., Wefelmeyer, W.: Asymptotic minimax results for stochastic process families with critical points. Stoch. Proc. Appl. 44, 107–116 (1993).

Grinblat, L.: A limit theorem for measurable stochastic processes and its applications. Proc. Amer. Math. Soc. 61 (1976), 371–376.

Gushchin, A.: On asymptotic optimality of estimators under the LAQ condition. Theory Probab. Appl. 40, 261–272 (1995).

Hájek, J.: A characterization of limiting distributions for regular estimators. Z. Wahrscheinlichkeitsth. Verw. Geb. 14 (1970), 323–330.

Hájek, J., Sidák, Z.: Theory of rank tests. Academic Press 1967. Hájek, J., Sidák, Z., Sen, P.: Theory of rank tests 2nd ed. Academic Press 1999. Hammer, M.: Parameterschätzung in zeitdiskreten ergodischen Markov-Prozessen am Beispiel des Cox-Ingersoll-Ross Modells. Diplomarbeit, Institut für Mathematik, Universität Mainz 2005.

http://ubm.opus.hbz-nrw.de/volltexte/2006/1154/pdf/diss.pdf

Ha’sminskii, R.: Stochastic stability of differential equations. Sijthoff und Noordhoff 1980. Höpfner, R.: Stochastik I+II. Vorlesungsskript. Mainz 2004/2005 und 2006/2007.

http://www.mathematik.uni-mainz.de/∼hoepfner

Höpfner, R., Löcherbach, E.: Limit theorems for null recurrent Markov processes. Memoirs AMS, American Mathematical Society 2003.

Höpfner, R., Kutoyants, Yu.: On minimum distance estimation in recurrent Markov step processes. Scand. J. Statist. 24, 61–79 (1997).

Höpfner, R., Rüschendorf, L.: Comparison of estimators in stable models. Mathematical and Computer Modelling 29, 145–160 (1999).

Ibragimov, I., Khasminskii, R.: Statistical estimation. Springer 1981. Ikeda, N., Watanabe, N.: Stochastic differential equations and diffusion processes. North-Holland / Kodansha, 2nd Ed. 1989.

Jacod, J., Shiryaev, A.: Limit theorems for stochastic processes. Springer 1987, 2nd Ed. 2003. Janssen, A.: Zur Asymptotik nichtparametrischer Tests. Vorlesungsskript. Düsseldorf 1998. Jeganathan, P.: On the asymptotic theory of estimation when the limit of the log-likelihood ratios is mixed normal. Sankhya Ser. A 44, 173–212 (1982).

Jeganathan, P.: Some aspects of asymptotic theory with applications to time series models. Econometric Theory 11, 818–887 (1995), preprint version 1988.

Karatzas, J., Shreve, S.: Brownian motion and stochastic calculus. 2nd ed. Springer 1991. Küchler, U., Sørensen, M.: Exponential families of stochastic processes. Springer 1997. Kutoyants, Yu.: Identification of dynamical systems with small noise. Kluwer 1994. Kutoyants, Yu.: Beweis als mündliche Mitteilung (1997).

Kutoyants, Yu.: Statistical inference for spatial Poisson processes. Springer 1998. Kutoyants, Yu.: Statistical inference for ergodic diffusion processes. Springer 2003. Le Cam, L.: Théorie asymptotique de la décision statistique. Montréal 1969. Le Cam, L.: Asymptotic methods in statistical decision theory. Springer 1986. Le Cam, L.: Maximum likelihood: an introduction. Intern. Statist. Rev. 58 (1990), 153–171. Le Cam, L., Yang, G.: Asymptotics in statistics. Some basic concepts. Springer 1990. (2nd Ed. Springer 2002).

Lepingle, D.: Sur le comportement asymptotique des martingales locales. In: Séminaire de Probabilités XII, pp. 148–161, Lecture Notes in Mathematics 649. Springer 1978. Liptser, R., Shiryaev, A.: Statistics of random processes. Vol. I+II. Springer 1981, 2nd Ed. 2001. Loève, M.: Probability theory. 3rd Ed. Van Nostrand 1963. 4th Ed.: Vol. I Springer 1977, Vol. II Springer 1978.

Métivier, M.: Semimartingales. de Gruyter 1982

Millar, P.: The minimax principle in asymptotic statistical theory. In: Hennequin, P. (Ed): Ecole d’ été de probabilités de St. Flour XI 1981, 75–265. Springer 1983.

Millar, P.: A general approach to the optimality of minimum distance estimators. Trans. Amer. Math. Soc. 286 (1984), 377–418.

Pfanzagl, J.: Parametric statistical theory. de Gruyter 1994. Rudin, W.: Analysis. Oldenbourg 1998.

Revuz, D., Yor, M.: Continuous martingales and Brownian motion. Springer 1991. Strasser, H.: Einführung in die lokale asymptotische Theorie der Statistik. Bayreuther Math. Schriften 1985.

Strasser, H.: Mathematical theory of statistics. de Gruyter 1985.

Shiryaev, A., Spokoiny, V.: Statistical experiments and decisions. World Scientific 2001. Tsybakov, A.: Introduction à l’estimation non-parametrique. Springer SMAI 2004. Witting, H.: Mathematische Statistik I. Teubner 1985 Witting, H., Müller-Funk, U.: : Mathematische Statistik II. Teubner 1995 Zabreyko, P., et al.: Integral equations - a reference text. Noordhoff 1975.