THE ANNALS ™™

of
STATISTICS

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Special Invited Paper
What is an analysisof variance? ............ ..., T. P. SPEED
DISCUSSION . . vt i it e e e e T. W. ANDERSON
DISCUSSION « . vt vttt it ittt et it e e R. A. BAILEY
Discussion .......... i e Davip R. BRILLINGER
Discussion . ...... ..ttt e e e PERsI D1acoNIs
Discussion . ...... ... e e FRANKLIN A. GRAYBILL
Discussion .........ciiiiiiiiiiiiiiiiiiiiia E. J. HANNAN AND C. H. HESSE
DISCUSSION . & vttt e e e e OscAR KEMPTHORNE
DISCUSSION . . vttt it ettt et e e e e e e J. A. NELDER
DISCUSSION . ..t e e et e e e e TUE TJUR
DISCUSSION . & v vttt ittt ettt e e e e RANDALL D. ToBiAs
DISCUSSION &« & v v ittt et ittt ettt e e e e e JoHN W. TUKEY
Rejoinder . . ...ttt ittt ittt i i it e e e e T. P. SPEED
Articles

Further characterizations of design optimality and admissibility for partial

parameter estimation in linearregression . . .. ................ NORBERT GAFFKE
Asymptotic optimality for C,, C,, cross-validation and generalized

cross-validation: Discreteindexset ................ ..o, KER-CHAU L1
Weak convergence of k-NN density and regression estimators with varying %

and applications ...................... P. K. BHATTACHARYA AND Y. P. MAcK

Estimating a density under order restrictions: Nonasymptotic minimax risk
LucIEN BIRGE
On the risk of histograms for estimating decreasing densities ........... LUcIEN BIRGE
Asymptotically optimal cells for a histogram ................... ATsUYUKI KOGURE
A large deviation result for parameter estimators and its application to
nonlinear regression analysis ......... ARTHUR SIEDERS AND KACHA DZHAPARIDZE
Asymptotic inference for nearly nonstationary AR(1) processes
N. H. CHAN AND C. Z. WEI
Model-free one-step-ahead prediction intervals: Asymptotic theory and

small sample simulations ................. SiNsuP CHO AND ROBERT B. MILLER
Sequential estimation of the mean of a first-order stationary autoregressive

PTOCESS & ¢ vttt ttiinteeee e teoananeeesseennnneeeeannns T. N. SRIRAM
Adaptive treatment allocation and the multi-armed bandit problem .. ... TzE LEUNG Lal
Multivariate adaptive stochastic approximation ........................ C.Z. WEI
Stochastic estimation and testing .................... R. BERAN AND P. W. MILLAR

Convergence rates for the bootstrapped product-limit process
Lajos HORVATH AND BRIAN S. YANDELL

Estimating tails of probability distributions .................... RICHARD L. SMITH
An ordering for positivedependence . . . ...... ... e, B. F. SCHRIEVER
On measuring internal dependence in a set of random variables . ..... ROBERT A. Kovak

Complete and symmetrically complete families of distributions
AV MANDELBAUM AND LUDGER RUSCHENDORF
Admissible minimax estimation of a common mean of two normal populations
Tarsuvya KuBokawa
Bayes procedures for rotationally symmetric models on the sphere
ALBERT Y. L0 AND JAVIER CABRERA
Asymptotic behaviour of S-estimates of multivariate location parameters
and dispersion matrices. . . ... .ot iii ittt e P. L. DaviEs
Qualitative robustness for stochastic processes
GRACIELA BOENTE, RICARDO FRAIMAN AND VICTOR J. YOHAI

885
911
913
916
917
921
923
925
930
931
932
936
937

942

958

976

995
1013
1023
1031
1050
1064
1079
1091
1115
1131
1155
1174
1208
1215
1229
1245
1257
1269

1293

continues on back cover

Vol. 15, No. 3—September 1987

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to /7
The Annals of Statistics. RINGJY

®
www.jstor.org



