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Abstract

We consider several several problems of threshold parameter esti-
mation (ϑ) for the discrete

Xj+1 = ρ1Xj 1{|Xj |<ϑ} + ρ2Xj 1{|Xj |≥ϑ} + εj+1

and continuous time

dXt = −ρ1Xt 1{|Xt|<ϑ}dt− ρ2Xt 1{|Xt|≥ϑ}dt+ dWt

models. We decribe the asymptotic behavior of the estimators and
present the results of simulation. (The discrete time part is the joint
work with N.H. Chen)


