
Contents

Vol. 23, No. 2, 2014

Estimation and Strict Stationarity Testing of ARCH Processes Based on Weighted Least
Squares

A. Aknouche 81

Asymptotic Properties of the MLE for the Autoregressive Process Coefficients under
Stationary Gaussian Noise

A. Brouste, C. Cai, and M. Kleptsyna 103

Spectral Cut-Off Regularizations for Ill-Posed Linear Models

E. Chernousova and Yu. Golubev 116

Pointwise Adaptive Estimation of a Multivariate Function

N. Klutchnikoff 132

Concentration Curve for Truncated and Censored Data
S. M. Tze 151

/abstract/mmstat/14/mmstat0081_abstract.pdf
/abstract/mmstat/14/mmstat0103_abstract.pdf
/abstract/mmstat/14/mmstat0116_abstract.pdf
/abstract/mmstat/14/mmstat0132_abstract.pdf
/abstract/mmstat/14/mmstat0151_abstract.pdf



