Publications:
Theses:

1."Stochastische Approximation im Falle verallgemeinerter Zufallsvariabler" (Stochastic
approximation in case of generalized random variables) Diplomarbeit (M.S. Thesis)
Mathematisches Institut, Universitéit Leipzig, Thesis Advisor, H. Beckert, 1968

2."Einige informationstheoretische Methoden zum Beweis von Grenzwertsidtzen in der
Wahrscheinlichkeitstheorie" (Some informationstheoretical methods for proving limit
theorems in probability theory) Dissertation (Ph.D. Thesis) Fakultit fiir Mathematik,
Universitét Jena, Referees: K. Nawrotzki, J. Kerstan, R. Kiihne (1973)

3."Zur absoluten Stetigkeit und gegenseitigen Singularitit von Verteilungsgesetzen zufilliger
Prozesse" (Absolute continuity and mutually singularity of distribution laws of stochastic
processes) Habilitation , Fakultdt fiir Mathematik, Universitit Jena, Referees: J. Kerstan,

K. Nawrotzki, K. Matthes (1979)

Articles in Journals

1. F. Liese, Zur Anwendung der Informationstheorie beim Beweis von Grenzwertsétzen der
Warscheinlichkeitstheorie. Math. Operationsforsch. u. Statistik 3, Heft2, 113-128 (1972)

2.J. Kerstan, F. Liese, Zur Existenz bedingter Verteilungsgesetze I, Math. Nachr. 61, 279-310
(1974).

3. F. Liese, Eine Abschitzung der Entropie von Faltungspotenzen und ihre Anwendung auf
den Nachweis von Gleichverteilungseigenschaften. Stud. Scient. Math. Hung. 9, 199-217
(1974).

4. F. Liese, Eine informationstheoretische Bedingung fiir die Aquivalenz unbegrenzt teilbarer
Punktprozesse. Math. Nachr. 70, 183-196 (1976).

5. T. Kiihn, F. Liese, A short proof of the Hajek-Feldmann theorem. Teor. Veroj. 23, 3, 449-
450 (1978).

6. H. Herrmann, J. Kerstan, F. Liese, o-stetige MalB3e und asymptotische Gleichverteilung.
Math. Nachr. 87, 171-195 (1979).

7. H. Herrmann, J. Kerstan, F. Liese, Eine zweidimensionale und lokale Charakterisierung der
asymptotischen Gleichverteilung. Math. Nachr. 89, 87-126 (1979).

8. F. Liese, Ein Grenzwertsatz fiir die Uberlagerung verdiinnter und schwach abhiingiger
Punktprozesse. Math. Nachr. 95, 177-186 (1980).

9. F. Liese, Ein Kriterium fiir die gleichméBige Integrierbarkeit in c-endlichen Mallrdumen.
Wiss. Zeitschrift. FSU Jena 2, 263-270 (1980).

10. F. Liese, Hellinger integrals of Gaussian processes with independent increments.
Stochastics 6, 2, 81-96 (1982).



11. F. Liese, Admissible translations of Gaussian cylinder measures, Wiss. Zeitschr. der FSU
4, 609-615 (1982).

12. F. Liese, Ein Grenzwertsatz flir Folgen schwach abhéngiger zufilliger Felder, Wiss.
Zeitschr. der Ing. Hochschule Zwickau, Sonderheft, 290-306 (1983).

13. F. Liese, J. vom Scheidt, A limit theorem for weakly dependent processes. Serdica, Vol. 9,
18-30 (1983).

14. F. Liese, Hellinger integrals, error probabilities and contiquity of Gaussian processes with
independent increments and Poisson processes. Journal of Information Processing and
Cybernetics 21, 6, 297-313 (1985).

15. F. Liese, Hellinger integrals of diffusion processes. Statistics 17, 1, 63-78 (1986).

16. F. Liese, Hellinger integrals, contiguity and entire separation, Kybernetika, 23, 2, 104-123
(1987).

17. F. Liese, Estimates of Hellinger integrals of infinitely divisible distribution, Kybernetika
23,3,227-238 (1987).

18. E. A. Danieljan, F. Liese, M/G/1/00 Queuing model with unit traffic intensity in
continuous time, Rostocker Mathematisches Koll. 32, 67-86 (1987).

19. L. Gretzebach, L. Hothorn, F. Liese, A simulation study for comparing tests under
umbrella alternatives, Probl. angew. Stat. Heft 24, 55-68 (1987).

20. F. Liese, E. A. Danieljan, An estimator for the variance in the central limit theorem for
dependent random variables, Rostocker Math. Koll. 37, 35-45 (1989).

21. F. Liese, Anwendung von Informationsfunktionalen in der Wahrscheinlichkeitstheorie
und Mathematischen Statistik, Osterreichische Zeitschrift fiir Statistik und Information 22.
Jahrgang, Heft 1, 61-80 (1990).

22. F. Liese, V. Schmidt, Asymptotic properties of intensity estimators for Poissson shot nois,
Adv. Appl. Prob. 28, 568-583 (1991).

23. E. A. Danieljan, F. Liese, The analysis of a Mr/Gr/1/0c0 model with time dependent
priorities, Rostocker Math. Koll. 43, 39-54 (1991).

24. L. Hothorn, F. Liese, Adaptive Umbrellatest - Simulationsuntersuchungen, Rostock.
Math. Kolloqu. 45, 57-74 (1991).

25. F. Liese, Aspekte der Statistik zufdlliger Prozesse mit unabhéngigen Zuwichsen,
Rostocker Math. Kolloqu. 44, 73-80 (1991).

26. Yu. A. Kutoyants, F. Liese, Minimax-boundaries in estimation of intensity of a three
dimensional Poisson process, Isv. Akadem. Nauk Armenia, Matematika, Vol. 26, 3, 39-52
(1991).

27. F. Liese, Every continuous first order autoregressive stochastic process is a Gaussian
process, Kybernetika, Vol. 28, 3, 227-233 (1992).



28. Yu. A. Kutoyants, F. Liese, On minimum distance estimation for spatial Poisson
processes Annales Academiae Sc. Fennicae, Ser. A. Math. Vol. 17, 65-71 (1992).

29. F. Liese, W. Schmidt, A note on the convergence of integral functionals of diffusion
processes - An application to strong convergence, Math. Nachr. 161, 283-289 (1993).

30. F. Liese, W. Schmidt, On the strong convergence, contiguity and entire separation of
diffusion processes, Stochastics and Stochastic Rep. 50, 185-203 (1994).

31. F. Liese, A. Wienke, Asymptotische Normalitdt von Maximum-Likelihood
schitzern in inhomogenen Wienerprozessen, Rostocker Math. Kolloqu. 47, 31-48 (1994).

32. W. Kahle, F. Liese, Consistency and asymptotic normality of minimum contrast
estimation in renewal processes, Rostocker Math. Kolloqu. 47, 49-62 (1994).

33. F. Liese, 1. Vajda, Consistency of M-estimates in general regression models, Journ.
Multiv. Analysis 50, 1, 93-114 (1994).

34. F. Liese, 1. Vajda, Necessary and sufficient conditions for consistency of generalized M-
estimates, Metrika 42, 291-324 (1995).

35. F. Liese, A. Wienke, Exponential rate of convergence of maximum likelihood estimators
for inhomogenous Wiener processes, Kybernetika 31, 5, 499-507 (1995).

36. 1. Fazekas, F. Liese, Some properties of the Hellinger transform and its applications in
classification problems, Computer math. Applic. Vol.31,8, 107-116 (1996).

37. F. Liese, Adaptive selection of the best population, Journ. of Stat. Pl. Inf. 54, 245-269
(1996).

38. F. Liese, L. Steinke, A note on the Hajek- Le Cam bound, Kybernetika, Vol. 33 No. 5,
477- 487 (1997).

39. L. Gyorfi, F. Liese, 1. Vajda, E. C. van der Meulen, Distribution estimates consistent in
x2-divergence, Statistics 3,231-57 (1998),.

40. Y. Kutoyants, F. Liese, Estimation of linear functionals of Poisson processes, Statistics &
Probability Letters 40(1998), 43-55.

41. M. Falk, F. Liese, Lan of Thinned Empirical Processes with an Application to Fuzzy Set
Density Estimation, Extremes 1:3, 323-349 (1998)

42. F. Liese, A. Wienke, A note on the Hajek-Le Cam bound, Rostock. Math. Kolloq. 52-57
(1998).

43. F. Liese, K. J. Miescke, Exponential rates for the error probabilities in selection
procedures , Kybernetika 35, 3, 309-332 (1999).

44. F. Liese, U. Lorz, Contiguity and LAN-Property of Sequences of Poisson Processes,
Kybernetika 35, 3, 281-308 (1999).



45. F. Liese, 1. Vajda, M-estimates of structural parameters in pseudolinear models,
Applications of Mathematics 44, No.4, 245-270 (1999).

46. F. Liese, K. J. Miescke, Selection of the best population in models with nuisance
parameters, Mathematical Methods of Statistics Vol. 8, No. 3, 371-386 (1999).

47.F. Liese, K. Ziegler, A note on the empirical process methods in the theory of Poisson
point processes, Scandin. Journ. of Stat. 12, 533-537 (1999).

48. A. Berlinet, F. Liese, I. Vajda, Necessary and sufficient conditions for consistency of M-
estimates in regression models with general errors, Journ. Stat. Plan. Inf. 89, 243-267 (2000).

49. H. Herrman, F. Liese, Asymptotically uniformly distributed priors and Bayes estimators in
mixed models, Stoch. and Stoch. Report 69, 141-171 (2000).

50. S. S. Gupta, F. Liese, Asymptotic distribution of the conditional regret risk for selecting
good exponential distributions, Kybernetika, 36, 5, 571-588 (2000).

51.F. Liese, L. Steinke, A note on the rate of convergence of local polynomial estimators in
regression models, Kybernetika 37, 5, 585-603 (2001).

52. D. Heck-Boldebuck, F. Liese, G. Neuhaus, Optimal nonparametric tests for truncated
data, Stat.&Dec. 20, 111-135 (2002).

53. F. Liese, I. Vajda, On Vn-consistency and asymptotic normality of consistent estimators in
models with independent observations, Rostocker Math. Kolloqu. 57, 3-51 (2003).

54.F. Liese, 1. Vajda, A general asymptotic theory of M-estimators I, Math. Meth. of Stat. 4,
454-477 (2003).

55. F. Liese, I. Vajda, A general asymptotic theory of M-estimators II, Math. Meth. of Stat. 1,
82-95 (2004).

56. L. Horvath, F. Liese, L _{p}-estimators in ARCH-models, Journ. Stat. Plan. Inf. 119 277-
309 (2004).

57. P. Dencker, F. Liese, Local maximin properties of tests in Gaussian shift experiments,
Stat.&Dec. 22, 83-108 (2004).

58.J. Li, S. S. Gupta, F. Liese, Convergence of empirical Bayes estimation in exponential
family, Journ. Stat. Plan. Inf. 131, 101-115 (2005).

59. F. Liese, Selection procedures for sparse data, Journ. Stat. Plan. Inf., 136, 2035-2052
(2006).

60. F. Liese, I. Vajda, On divergences and informations in statistics and information theory,
IEEE Trans. Inf. Th., Vol. 52, No. 10, Oct. (2006).

61. F. Liese, D. Morales, 1. Vajda, Asymptotically sufficient partitions and quantizations,
IEEE Trans. Inf. Th., Vol. 52, No. 12, Dec. (20006).



62. F. Liese, B. Liu, Randomized goodness of fit tests. Kybernetika 47, 6, 814-839 (2011).

63. F. Liese, Phi-divergences, sufficiency, Bayes sufficiency, and deficiency. Kybernetika 48,
4,690-713 (2012).

64. A. Kremer, F. Liese, S. Homdlle, J. Clausen Optimal consumption and portfolio choice of
retirees with longivity risk. Journal of Pension Economics and Finance, October 2013, 1-23

Transactions of Conferences

1. F. Liese, On the existence of f-projections Coll. Math. Soc. Jan. Bolyai, 16. Topics Inf. Th.
Kesthely, 431-446 (1975).

2. F. Liese, Charakterisierung einer Klasse von Entropiemaximalfolgen. European Meeting of
Statisticians & Seventh Prague Conference on Information Theory, Statistical Decision
Functions and Random Processes. Transactions Vol. A, 337-346, Prague (1977).

3. F. Liese, Estimates of Hellinger integrals of discrete time stochastic processes. Proc.
"Colloquium on Goodness of fit" Debrecen, 355-368 (1993).

4. F. Liese, A Rao-Cramer type inequality for a convex loss function., Transactions Tenth
Prague Conference on Information Theory, Statistical Decision Functions and Random
Processes, Prague 1986., 121-128, Prague (1988).

5. F. Liese, Conditions for contiguity, Stochastic differential systems, Proc. IFIP-WG 7/1
Working Conference. Eisenach 1986 Lect. Notes in Control and Inf. Sc. 96, 356-362,
Springer-Verlag.

6. F. Liese, Chernoff type bounds of errors in hypothesis testing of diffusion processes. Proc.
of the Conf. on "Robustness and Nonparametric Statistics" Schwerin (1983), Dt. Ver. Wiss.
Bln., 70-72 (1984).

7. F. Liese, Studentization of U-statistics of stationary uniformly strongly mixing processes,
Proc. 4. Prague Symp. Asympt. Stat. 389-397 (1988).

8. F. Liese, Properties of f-divergences and applications in statistics, Abstr. of lect. XXXIII
Semester on robust and nonparametric statistics, Banach Centre Warsaw,132-139 (1989).

9. F. Liese, Estimation of intensity measures of Poisson Point processes Trans. Eleventh
Prague Conf. 1990, Prague, 121-139 (1992).

10. F. Liese, f-divergences in probability theory and statistics, Invited paper, congres
international for Analyse an Distance "Distancia 92" Rennes (1992) 391-394.

11. F. Liese, Non- and Semiparametrics Methods in Selection - Asymptotic results,
Dummerstorf(Rostock), Proceeding 3rd Schweriner Conf. on Math. Stat., 91-98 (1993).

12. F. Liese, Necessary and sufficient conditions for consistency of approximate M-estimators
in nonlinear models, Proceedings, Prague Stochastics " 98, 357-360.



13. A. Berlinet, F. Liese, I. Vajda, M-estimates of parameters of periodic stochastic models,
Proceedings, Prague Stochastics '98, 391-394.

Books

1. F. Liese, I. Vajda, Convex statistical distances, Teubner Texte zur Mathematik 95, 224
p., Teubner Verl. Leipzig (1986).

2. F. Liese, K. J. Miescke, Statistical Decision Theory: Estimation, Testing and
Selection, Springer Series in Statistics, 678 p., Springer New York (2008).

3. F. Liese, I. Vajda, f-Divergences: sufficiency, deficiency and testing of hypotheses,
Advances in Inequalities from Probability Theory & Statistics, p. 113-150 Ed. N. S.
Baenett & S. S. Dragomir, Nova Science Publishers, New York (2008).



