and

Related Fields

133

167

207

231

243

255

257

291

299

311

325

341
359
369

395

41
421

429
439

477

499
509

523

557

573
587
629

Probability Theor

Continuation of
Zeitschrift fir Wahrscheinlichkeitstheorie

Volume 76 Number2 1987 '

J.C. Watkins: Functional Central Limit Theorems and their Associated Large
Deviation Principles for Products of Random Matrices

E. Bolthausen: Laplace Approximations for Sums of Independent Random
Vectors. Part |l. Degenerate Maxima and Manifolds of Maxima

S. Sawyer, T. Steger: The Rate of Escape for Anisotropic Random Walks
inaTree

|. Schiopu-Kratina: Weak Convergence of Processes and Preservation
of Predictability

H. Berbee: Chains with Infinite Connections: Uniqueness and Markov
Representation

P. Buglel: Correction and Addendum to: A Note on Invariant Measures for
Markov Maps of an Interval

Volume 76 Number3 1987

E.A. Perkins, S.J. Taylor: Uniform Measure Results for the Image of
Subsets Under Brownian Motion

L.C.G. Rogers: Continuity of Martingales in the Brownian Excursion
Filtration .

T. Mori, H. Oodaira: The Functional lterated Logarithm Law for Stochastic
Processes Represented by Multiple Wiener Integrals

R. Bafiuelos: On an Estimate of Cranston and McConnell for Elliptic
Diffusions in Uniform Domains

J.D. Deuschel: Infinite-Dimensional Diffusion Processes as Gibbs
Measureson C[0,1}

R. Léandre: Integration dans la fibre associée a une diffusion dégénérée
S.N. Evans: Multiple Points in the Sample Paths of a Lévy Process

P.Deh Is, J. Steinebach: Exact Convergence Rates in Strong
Approximation Laws for Large Increments of Partial Sums

S. Olla: Large Deviations for Almost Markovian Processes

Volume 76 Number4 1987 (Last issue of this volume)

M.A. Akcoglu, U. Krengel: Nonlinear Models of Diffusion on a Finite Space

M. Lemanczyk, A. Sikorski: A Class of Not Local Rank One Auto-
morphisms Arising from Continuous Substitutions

Y. Gordon: Elliptically Contoured Distributions

A. Eizenberg, Y. Kifer: The Asymptotic Behavior of the Principal Eigenvalue
in a Singular Perturbation Problem with Invariant Boundaries

E. Cséki, A. F6ldes, P. Révész: On the Maximum of a Wiener Process and
Its Location

E. Merzbach, M. Zakai: Stopping a Two Parameter Weak Martingale

S.K. Bar-Lev, O. Stramer: Characterizations of Natural Exponential
Families with Power Variance Functions by Zero Regression Properties

P.J. Cameron: On the Structure of a Random Sum-free Set

|. Mitoma: Generalized Ornstein-Uhlenbeck Process Having a
Characteristic Operator with Polynomial Coefficients

R.F. Bass, E. Pardoux: Uniqueness for Diffusions with Piecewise Constant
Coefficients

J.Jacod: Surla convergence des processus ponctuels

J.-F. Le Gall: Mouvement brownien, cdnes et processus stables
R.LePage, B.M. Schreiber: Addendumto: An Iterated Logarithm Law for
Families of Brownian Paths

Covered by Zentralblatt fiir Mathematik
and Current Mathematical Publications

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to

The Annals of Probability.
Www.jstor.org




IMS Lecture Notes-Monograph Series Volume 10
Series Editor, Shanti S. Gupta

Differential Geometry in Statistical Inference
by S.-I. Amari, O. E. Barndorft-Nielsen, R. E. Kass, S. L. Lauritzen,
andC. R. Rao

The papers collected here present, in a concise yet comprehensive form, several
major developments of recent research on differential geometry in statistics.
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Approximate Computation of Expectations by Charles Stein

One aim of the theory of probability is the effective computation,
perhaps only approximate, of probabilities that are given in principle.
This volume is concerned with an abstract approach to the
approximate computation of probabilities and, more generally,
expectations, keeping in mind the interaction of theoretical ideas and
concrete problems.
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