
Author Index
Akritas, M. The central limit theorem under censoring 1109
Anisimov. V.V. Z-theorems: limits of stochastic equations 917
Asmussen, S. Rare events simulation for heavy-tailed distributions 303
Athreya, K.B. Change of measures for Markov chains and the LlogL theorem for branching

processes 323

Baddeley, A.J. Time-invariance estimating equations 783
Barbour, A.D. Estimating Stein's constants for compound Poisson approximation 581
Bardina, X. Weak approximation of the Brownian sheet from a Poisson process in the plane 653
Binswanger, K. Rare events simulation for heavy-tailed distributions 303
Bloznelis, M. An Edgeworth expansion for ®nite-population U-statistics 729
Bobkov, S.G. Weak dimension-free concentration of measure 621
Bortot, P. A suf®ciency property arising from the characterization of extremes of Markov chains 183
Bottai, M. Likelihood-based inference with singular information matrix 243
Breslow, N.E. On the semi-parametric ef®ciency of logistic regression under Case±control

sampling 447
Burd, G.A. A self-similar invariance of critical binary Galton±Watson trees 1

CÏ ekanavicÏius, V. Signed Poisson approximation: a possible alternative to normal and Poisson
laws 591

Chao, T.-M. On some inequalities of local times for AzeÂma martingales 435
Cheng, M.-Y. Skewing methods for two-parameter locally parametric density estimation 169
Choi, E. Skewing methods for two-parameter locally parametric density estimation 169
Chou, C.-S. On some inequalities of local times for AzeÂma martingales 435
Christensen, B.J. Panel data, local cuts and orthogeodesic models 667
Coles, S. A suf®ciency property arising from the characterization of extremes of Markov chains 183
Cox, D.R. Likelihood-based inference with singular information matrix 243
CsaÂki, E. Favourite sites, favourite values and jump sizes for random walk and Brownian motion 951
Cutler, C.D. Computing pointwise fractal dimension by conditioning in multivariate distributions

and time series 381

Daniels, H.E. The ®rst crossing-time density for Brownian motion with a perturbed linear
boundary 571

Donati-Martin, C. Some measure-valued Markov processes attached to occupation times of
Brownian motion 63

Efromovich, S. Can adaptive estimators for Fourier series be of interest to wavelets? 699
Eisenbaum, N. On local times of a symmetric stable process as a doubly indexed process 871

Fan, J. Skewing methods for two-parameter locally parametric density estimation 169
FernaÂndez, B. Asymptotic behaviour for interacting diffusion processes with space-time random

birth 91
Ferreyra, G. Comparison of stochastic Volterra equations 1001
FilipovicÂ, D. Exponential-polynomial families and the term structure of interest rates 1081

Ganesh, A.J. A large-deviation principle for Dirichlet posteriors 1021
Garren, S.T. Estimating the second largest eigenvalue of a Markov transition matrix 215

Bernoulli 6(6), 2000, 1137±1139

1350±7265 # 2000 ISI/BS



Genon-Catalot, V. Stochastic volatility models as hidden Markov models and statistical
applications 1051

GineÂ, E. Random matrix approximation of spectra of integral operators 113
GoÈtze, F. An Edgeworth expansion for ®nite-population U-statistics 729
Graversen, S.E. An extension of P. LeÂvy's distributional properties to the case of a Brownian

motion with drift 615
Greenshtein, E. Sampling from a stationary process and detecting a change in the mean of a

stationary distribution 679
Gruet, J.-C. A note on hyperbolic von Mises distributions 1007

Hall, P. Distribution and dependence-function estimation for bivariate extreme-value distributions 835
Hall, P. Skewing methods for two-parameter locally parametric density estimation 169
Haeusler, E. A study of serial ranks via random graphs 541
Hùjgaard, B. Rare events simulation for heavy-tailed distributions 303
Hoshino, N. On reduction of ®nite-sample variance by extended Latin hypercube sampling 1035
HoudreÂ, C. Weak dimension-free concentration of measure 621

Jeantheau, T. Stochastic volatility models as hidden Markov models and statistical applications 1051
Jensen, E.B.V. Inhomogeneous Markov point processes by transformation 761
Jolis, M. Weak approximation of the Brownian sheet from a Poisson process in the plane 653

Kiefer, N.M. Panel data, local cuts and orthogeodesic models 667
Kokoszka, P. Change-point estimation in ARCH models 513
Koltchinskii, V. Random matrix approximation of spectra of integral operators 113
Kruopis, J. Signed Poisson approximation: a possible alternative to normal and Poisson laws 591

Lanzinger, H. Weighted sums for i.i.d. random variables with relatively thin tails 45
LareÂdo, C. Stochastic volatility models as hidden Markov models and statistical applications 1051
Lavielle, M. The multiple change-points problem for the spectral distribution 845
Leipus, R. Change-point estimation in ARCH models 513
LeoÂn, J.R. Approximation of the Ornstein±Uhlenbeck local time by harmonic oscillators 357
Levy, J.B. Renewal reward processes with heavy-tailed inter-renewal times and heavy-tailed

rewards 23
LudenÄa, C. Parametric estimation for Gaussian long-range dependent processes based on the log-

periodogram 709
LudenÄa, C. The multiple change-points problem for the spectral distribution 845

Mao, X. Stochastic differential delay equations with Markovian switching 73
Mason, D.M. A study of serial ranks via random graphs 541
Matasov, A. Stochastic differential delay equations with Markovian switching 73
Mattner, L. Minimal suf®cient statistics in location±scale parameter models 1121
McCullagh, P. Resampling and exchangeable arrays 285
MeÂleÂard, S. Asymptotic behaviour for interacting diffusion processes with space-time random

birth 91
Mellouk, M. A large-deviation principle for random evolution equations 977
Mikosch, T. Stochastic integral equations without probability 401
Millet, A. Approximation and support theorem for a wave equation in two space dimensions 887

Nielsen, L.S. Inhomogeneous Markov point processes by transformation 761
Nielsen, S.F. The stochastic EM algorithm: Estimation and asymptotic results 457
NorvaisÏa, R. Stochastic integral equations without probability 401
Nualart, D. Large deviations for stochastic Volterra equations 339

1138 Author Index



O'Connell, N. A large-deviation principle for Dirichlet posteriors 1021

Perera, G. Approximation of the Ornstein±Uhlenbeck local time by harmonic oscillators 357
P¯ug, G.Ch. Z-theorems: limits of stochastic equations 917
Pipiras, V. The limit of a renewal reward process with heavy-tailed rewards is not a linear

fractional stable motion 607
Piunovskiy, A.B. Stochastic differential delay equations with Markovian switching 73
Privault, N. Chaotic Kabanov formula for the AzeÂma martingales 633

ReÂveÂsz, P. Favourite sites, favourite values and jump sizes for random walk and Brownian motion 951
Ritov, Y. Sampling from a stationary process and detecting a change in the mean of a stationary

distribution 679
Robins, J. Likelihood-based inference with singular information matrix 243
Robins, J.M. On the semi-parametric ef®ciency of logistic regression under Case±control

sampling 447
Rotnitzky, A. Likelihood-based inference with singular information matrix 243
Rovira, C. Large deviations for stochastic Volterra equations 339

Sanz-SoleÂ, M. Approximation and support theorem for a wave equation in two space dimensions 887
Shi, Z. Favourite sites, favourite values and jump sizes for random walk and Brownian motion 951
Shiryaev, A.N. An extension of P. LeÂvy's distributional properties to the case of a Brownian

motion with drift 615
Siegmund, D. Tail probabilities for the null distribution of scanning statistics 191
Smith, R.L. Estimating the second largest eigenvalue of a Markov transition matrix 215
SoleÂ, J.L. Chaotic Kabanov formula for the AzeÂma martingales 633
StadtmuÈller, U. Weighted sums for i.i.d. random variables with relatively thin tails 45
Stoyanov, J. Krein condition in probabilistic moment problems 939
Sundar, P. Comparison of stochastic Volterra equations 1001

Tajvidi, N. Distribution and dependence-function estimation for bivariate extreme-value
distributions 835

Takemura, A. On reduction of ®nite-sample variance by extended Latin hypercube sampling 1035
Taqqu, M.S. Renewal reward processes with heavy-tailed inter-renewal times and heavy-tailed

rewards 23
Taqqu, M.S. The limit of a renewal reward process with heavy-tailed rewards is not a linear

fractional stable motion 607
Turova, T.S. A study of serial ranks via random graphs 541

Vives, J. Chaotic Kabanov formula for the AzeÂma martingales 633

Waymire, E.C. A self-similar invariance of critical binary Galton±Watson trees 1
Wellner, J.A. On the semi-parametric ef®ciency of logistic regression under Case±control

sampling 447
Winn, R.D. A self-similar invariance of critical binary Galton±Watson trees 1
Wood, A.T.A. Bootstrap relative errors and sub-exponential distributions 809

Xia, A. Estimating Stein's constants for compound Poisson approximation 581

Yakir, B. Tail probabilities for the null distribution of scanning statistics 191
Yor, M. Some measure-valued Markov processes attached to occupation times of Brownian motion 63

Zhang, B. Quantile estimation under a two-sample semi-parametric model 491

Author Index 1139


