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9 Bootstrapping Realized Bipower Variation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 85
Gang Feng and Jens-Peter Kreiss

ix



x Contents

10 Multiple Testing Approaches for Removing Background
Noise from Images . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 95
John Thomas White and Subhashis Ghosal

11 Peak-Load Forecasting Using a Functional
Semi-Parametric Approach . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 105
Frédéric Ferraty, Aldo Goia, Ernesto Salinelli,
and Philippe Vieu

12 An Open Problem on Strongly Consistent Learning
of the Best Prediction for Gaussian Processes . . . . . . . . . . . . . . . . . . . . . . . . . . . 115
László Györfi and Alessio Sancetta

13 Testing for Equality of an Increasing Number of Spectral
Density Functions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 137
Javier Hidalgo and Pedro C.L. Souza

14 Multiscale Local Polynomial Models for Estimation and Testing . . . . . 155
Maarten Jansen

15 Distributions of Clusters of Exceedances and Their
Applications in Telecommunication Networks . . . . . . . . . . . . . . . . . . . . . . . . . . 167
Natalia Markovich

16 Diagnostic Procedures for Spherically Symmetric Distributions . . . . . 177
Simos G. Meintanis

17 Nonparametric Regression Based Image Analysis . . . . . . . . . . . . . . . . . . . . . . 185
P.-A. Cornillon, N. Hengartner, E. Matzner-Løber,
and B. Thieurmel

18 A Nonparametric Causality Test: Detection of Direct
Causal Effects in Multivariate Systems Using Corrected
Partial Transfer Entropy . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 197
Angeliki Papana, Dimitris Kugiumtzis, and Catherine Kyrtsou

19 A High Performance Biomarker Detection Method for
Exhaled Breath Mass Spectrometry Data . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 207
Ariadni Papana Dagiasis, Yuping Wu, Raed A. Dweik,
and David van Duin

20 Local Polynomials for Variable Selection . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 217
Francesco Giordano and Maria Lucia Parrella

21 On the CLT on Low Dimensional Stratified Spaces . . . . . . . . . . . . . . . . . . . . 227
Leif Ellingson, Harrie Hendriks, Vic Patrangenaru,
and Paul San Valentin

22 Kernel Density Outlier Detector . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 241
M. Pavlidou and G. Zioutas



Contents xi

23 Model Selection for Classification with a Large Number of Classes . . 251
Justin Davis and Marianna Pensky

24 Semiparametric Bayesian Small Area Estimation Based
on Dirichlet Process Priors . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 259
Silvia Polettini

25 Bootstrap Confidence Intervals in Nonparametric
Regression Without an Additive Model . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 271
Dimitris N. Politis

26 Heteroskedastic Linear Regression: Steps Towards
Adaptivity, Efficiency, and Robustness . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 283
Dimitris N. Politis and Stefanos Poulis

27 Level Set Estimation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 299
P. Saavedra-Nieves, W. González-Manteiga,
and A. Rodríguez-Casal

28 Nonparametric Permutation-Based Control Charts
for Ordinal Data . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 309
Livio Corain and Luigi Salmaso

29 The Latest Advances on the Hill Estimator and Its Modifications . . . . 323
M. Ivette Gomes and Milan Stehlík

30 Multivariate Stochastic Volatility Estimation Using
Particle Filters . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 335
K. Triantafyllopoulos

31 Guaranteed Estimation of Logarithmic Density Derivative
by Dependent Observations . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 347
Vyacheslav Vasiliev

32 Nonparametric Statistics and High/Infinite Dimensional Data . . . . . . . . 357
Frédéric Ferraty and Philippe Vieu



http://www.springer.com/978-1-4939-0568-3


	Contents

