ISSN 0090-5364 (print)
ISSN 2168-8966 (online)

THE ANNALS
of
STATISTICS

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Articles
A new scope of penalized empirical likelihood with high-dimensional estimating
equations .. ....... JINYUAN CHANG, CHENG YONG TANG AND TONG TONG WU 3185
Approximate £y-penalized estimation of piecewise-constant signals on graphs
ZHOU FAN AND LEYING GUAN 3217
Multiclass classification, information, divergence and surrogate risk
JOHN DUCHI, KHASHAYAR KHOSRAVI AND FENG RUAN 3246
Halfspace depths for scatter, concentration and shape matrices
DAVY PAINDAVEINE AND GERMAIN VAN BEVER 3276
Multilayer tensor factorization with applications to recommender systems
XUAN BI1, ANNIE QU AND XIAOTONG SHEN 3308
Principal component analysis for functional data on Riemannian manifolds and spheres
XIONGTAO DAI AND HANS-GEORG MULLER 3334
Assessing robustness of classification using an angular breakdown point
JUNLONG ZHAO, GUAN YU AND YUFENG L1U 3362
Tail-greedy bottom-up data decompositions and fast multiple change-point detection
P10TR FRYZLEWICZ 3390
ROCKET: Robust confidence intervals via Kendall’s tau for transelliptical graphical
models................olLl RINA FOYGEL BARBER AND MLADEN KOLAR 3422

Adaptive invariant density estimation for ergodic diffusions over anisotropic classes
CLAUDIA STRAUCH 3451

Robust low-rank matrix estimation. . .. .. ANDREAS ELSENER AND SARA VAN DE GEER 3481
Sieve bootstrap for functional time series................... EFSTATHIOS PAPARODITIS 3510
Restricted strong convexity implies weak submodularity .. ...... ETHAN R. ELENBERG,

RAJIV KHANNA, ALEXANDROS G. DIMAKIS AND SAHAND NEGAHBAN 3539
Multiscale scanning in inverse problems
KATHARINA PROKSCH, FRANK WERNER AND AXEL MUNK 3569
Slope meets Lasso: Improved oracle bounds and optimality
PIERRE C. BELLEC, GUILLAUME LECUE AND ALEXANDRE B. TSYBAKOV 3603
Uniformly valid post-regularization confidence regions for many functional parameters in
z-estimation framework . ... ... ALEXANDRE BELLONI, VICTOR CHERNOZHUKOV,
DENIS CHETVERIKOV AND YING WEI 3643
Local asymptotic equivalence of pure states ensembles and quantum Gaussian white noise
CRISTINA BUTUCEA, MADALIN GUTA AND MICHAEL NUSSBAUM 3676

Extremal quantile treatment effects .................... ... ... ... YICHONG ZHANG 3707
Optimal maximin L1-distance Latin hypercube designs based on good lattice point
designs .......coiiiiiiiiiiii LIN WANG, QIAN XIAO AND HONGQUAN XU 3741

Rho-estimators revisited: General theory and applications
YANNICK BARAUD AND LUCIEN BIRGE 3767

Think globally, fit locally under the manifold setup: Asymptotic analysis of locally linear

embedding ......... ... i HAU-TIENG WU AND NAN WU 3805
Nonparametric covariate-adjusted response-adaptive design based on a functional urn
model ......... ... ...l GIACOMO ALETTI, ANDREA GHIGLIETTI

AND WILLIAM F. ROSENBERGER 3838

Vol. 46, No. 6B—December 2018



