
Bernoulli 17(4), 2011, 1438–1442

Author Index

Afendras, G. An extended Stein-type covariance identity for the Pearson family with ap-
plications to lower variance bounds 507

Andrieu, C. On nonlinear Markov chain Monte Carlo 987
Antunes, N. Probabilistic sampling of finite renewal processes 1285
Arbenz, P. The AEP algorithm for the fast computation of the distribution of the sum of

dependent random variables 562
Arendarczyk, M. Asymptotics of supremum distribution of a Gaussian process over a

Weibullian time 194
Arlot, S. Margin-adaptive model selection in statistical learning 687
Athreya, K.B. Supercritical age-dependent branching Markov processes and their scaling

limits 138
Athreya, S.R. Supercritical age-dependent branching Markov processes and their scaling

limits 138
Azaïs, J.-M. Rice formulae and Gaussian waves 170

Babu, G.J. Limit theorems for functions of marginal quantiles 671
Bai, Z. Limit theorems for functions of marginal quantiles 671
Balabdaoui, F. The distribution of the maximal difference between a Brownian bridge and

its concave majorant 466
Bardet, J.-M. Measuring the roughness of random paths by increment ratios 749
Barndorff-Nielsen, O.E. Quasi Ornstein–Uhlenbeck processes 916
Barndorff-Nielsen, O.E. Multipower variation for Brownian semistationary processes 1159
Bartlett, P.L. Margin-adaptive model selection in statistical learning 687
Basse-O’Connor, A. Quasi Ornstein–Uhlenbeck processes 916
Berkes, I. Asymptotics of trimmed CUSUM statistics 1344

Caballero, M.E. Explicit identities for Lévy processes associated to symmetric stable
processes 34

Cao, H. Simultaneous critical values for t -tests in very high dimensions 347
Cassart, D. A class of optimal tests for symmetry based on local Edgeworth approxima-

tions 1063
Cator, E. Adaptivity and optimality of the monotone least-squares estimator 714
Chambeu, S. Some particular self-interacting diffusions: Ergodic behaviour and almost

sure convergence 1248
Chaudhuri, P. Some intriguing properties of Tukey’s half-space depth 1420
Chen, L.H.Y. Poisson process approximation for dependent superposition of point

processes 530
Chigansky, P. On the Viterbi process with continuous state space 609

1350-7265 © 2011 ISI/BS


