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The Annals of Statistics

Vol. 19 September 1991 No. 3
Articles
Maximum likelihood type estimation for nearly nonstationary autoregressive
timeseries . .. ...... .. ... . ... DEeNNiIS D. Cox AND ISABEL LLATAS

Guassian likelihood estimation for nearly nonstationry AR(1) processes . . DENNIs D. Cox
Estimation of the parameters of linear time series models subject to

nonlinear restrictions . ............ NEERCHAL K. NAGARAJ AND WAYNE A. FULLER
Convergence of moments of least squares estimators for the coefficients

of an autoregressive process of unknown order . .R. J. BHANSALI AND F. PAPANGELOU

The variational form of certain Bayes estimators ...................... L. R. HAFF
Bayes empirical Bayes estimation for natural exponential families

with quadratic variance functions .. ......... G. G. WALTERS AND G. G. HAMEDANI
Diameter and volume minimizing confidence sets in Bayes

and classical problems . ...... ... ... . ... .. .. ... ... ... ANIRBAN DasGupTa

Robust Bayesian experimental designs in normal linear models
A. DasGupta AND W. J. STUDDEN
On the optimal rates of convergence for nonparametric deconvolution problems
JIANQING FaAN
On the estimation of quadratic functionals . ....................... J1ANQING Fan
Edgeworth expansion of a function of sample means
Z. D. Ba1 anD C. RADHAKRISHNA Rao
Efficient estimation of linear functionals of a probability measure P
with known marginal distributions
PETER J. BicKEL, YA’Acov RiTov AND JON A. WELLNER
Approximation of density functions by sequences of exponential families
ANDREW R. BARRON AND CHYONG-HwA SHEU
Large sample theory of a modified Buckley—James estimator
for regression analysis with censored data . . .. .. TzE LEUNG LAI AND ZHILIANG YING
Weak convergence off time-sequential censored rank statistics with applications
to sequential testing in clinical trials .......... MinG Gao Gu aND TzE LEUNG Lal
Conditional rank tests for randomly censored data . ............... ARNOLD JANSSEN
Almost sure asymptotic representation for a class of functionals
of the Kaplan—Meier estimator ........... IRENE GIJBELS AND NOEL VERAVERBEKE
The asymptotic behavior of some nonparametric change-point estimators
Lutz DUMBGEN
Some bootstrap tests of symmetry for univariate continuous distributions
MIGUEL A. ARCONES AND EVARIST GINE

Spline functions and stochastic filtering .. ............... CHRISTINE THOMAS-AGNAN
Some stabilized bandwidth selections for nonparametric regression . . SHEAN-TsoNG CHIU
On tail index estimation using dependentdata ..................... TAILEN HsING
A geometric approcach to detecting influential cases . ................. PauL W. Vos

Trend-free block designs for varietal and factorial experiments
MEILY LiN AND A. M. DEAN
On the balanced incomplete block design for rankings ........ M. Arvo anp P. CaBiLIO
Optimal weights for experimental designs on linearly independent
support points ..................... FRIEDRICH PUKELSHEIM AND BEN TORSNEY
Inference for the crossing point of two continuous cdf’s
D. L. HawkiNs AND SuBHAsH C. KocHAR
Generalizations of James—Stein estimators under spherical symmetry
ANN COHEN BRANDWEIN AND WILLIAM E. STRAWDERMAN
An E-ancillarity projection property of Cox’s partial score function
I-SHou CHANG AND CHAO A. Hsiuna

Short Communications

The singularities of fitting planestodata . . .. .................... STEVEN P. ELLIS
Optimality of some two-associate-class partially balanced incomplete-block designs
C.-S. CHENG AND R. A. BAILEY
Monotone gain, first-order autocorrelation and zero-crossing rate
BeNJaMIN KEDEM AND TA-HSIN L1
On the monotonicity of a certain expectation . . ... ................. RasuL A. KHAN




The Annals of Probability
Vol. 19 October 1991 No. 4

Articles

Brownian excursions, trees and measure-valued branching processes
JEAN-FRANGOIS LE GALL
Comparison of stochastic and deterministic models of a linear chemical

reaction with diffusion . ........... ... ... ... .. ... .. ... DoucLas BLOUNT
Stochastic discrete flow networks: Diffusion approximations
and bottlenecks . ............ ... ... ... ... HonG CHEN AND Avi MANDELBAUM

Percolation critical exponents under the triangle condition
D. J. BARSKY AND M. AIZENMAN

Hydrodynamical equation for attractive particle systems on 29 ........... C. LaNDIM
Choosing a spanning tree for the integer lattice uniformly .......... RoBIN PEMANTLE
Almost subadditive extensions of Kingman’s ergodic theorem .. ... ... KrAus SCHURGER
Solutions of a stochastic differential equation forced onto a manifold

byalargedrift .......... ... ... ... . .. . G. S. KATZENBERGER
On some applicable versions of abstract large deviations theorems . ..... DiviTrY IOFFE
Convergence of scaled random samples in R? . . . .. K. KINOSHITA AND SIDNEY I. RESNICK
A nonhomogeneous Markov process for the estimation of Gaussian random fields

with nonlinear observations . .................. YaLi AMIT AND MAURO PICCIONI
Sharp inequalities for the conditional square function of a martingale . . ... GanG WaNG
Asymptotic approximations for Brownian motion boundary hitting times .G. O. ROBERTS
A note on the upper bound for i.i.d. large deviations . . ... ........... I. H. DINWOODIE
Strong limit theorems of empirical functionals for large exceedences

of partial sums of i.i.d. variables .............. AMIR DEMBO AND SAMUEL KARLIN

Strong limit theorems of empirical distributions for large segmental
exceedences of partial sums of Markov variables . .AMIR DEMBO AND SAMUEL KARLIN
Strong laws for small increments of renewal processes ............ JOSEF STEINEBACH
Probability laws with 1-stable marginals are 1-stable
GENNADY SAMORODNITSKY AND MURAD A. TAQQU
Existence of probability measures with given marginals
SaM GuTMANN, J. H. B. KEMPERMAN, J. A. REEDS AND L. A. SHEPP
Optimal stopping and best constants for Doob-like inequalities I:
Thecase P =1 ...... ... .. s S. D. JAcka




IMS Lecture Notes—Monograph Series

1 4 INVARIANT MEASURES ON GROUPS AND THEIR USE IN STATISTICS
by Robert A. Wijsman

A discussion of distributions in statistical models with groups of invariance

transformations.

This monograph deals with problems concerning distributions in statistical 246 pages
models in which there is a group of invariance transformations. The List price $30
methods presented make use of mathematical tools that involve the IMS members $18

interplay between groups and integration. The author demonstrates by
examples the statistical usefulness of these methods and presents a
systematic account of their mathematical background.

ANALYTIC STATISTICAL MODELS
1 5 by Ib M. Skovgaard
An introduction to analytic statistical models.

This monograph introduces a class of statistical models (the analytic 172 pages
models) which is sufficiently well behaved to satisfy regularity conditions List price $25
of the type typically met in theorems of asymptotic statistical inference, IMS members $15

and at the same time sufficiently rich to contain many of the commonly
used statistical models, including the (sufficiently smooth) curved
exponential families. The author defines the class of analytic models,
derives its basic mathematical and probabilistic properties, shows that it
contains a wide range of common statistical models, and demonstrates its
applicability in asymptotics.

TOPICS IN STATISTICAL DEPENDENCE
1 6 edited by H. W. Block, A. R. Sampson, & T. H. Savits

Proceedings of the Symposium on Dependence in Probability and Statistics,
Somerset, Pennsylvania, August 1987.

This was the first symposium dedicated solely to research in the area of 538 pages
positive and negative dependence for the modeling and analysis of List price $45
multivariate data. Many researchers in this broad and diverse field IMS members $27

contribute 41 papers to this volume.

& ADDITIONAL TITLES

Vol. 1, Essays on the Prediction Process by F. Knight ($15/members $9); Vol. 2, Survival Analysis
edited by J. Crowley & R. A. Johnson ($25/members $15); Vol. 3, Empirical Processes by P. Gaenssler
($20/members $12); Vol. 4, Zonal Polynomials by A. Takemura ($15/members $9); Vol. 5, Inequalities
in Statistics and Probability edited by Y. L. Tong ($25/members $15); Vol. 6, The Likelihood Principle
(2nd ed.) by J. Berger & R. Wolpert ($25/members $15); Vol. 7, Approximate Computation of
Expectations by C. Stein ($20/members $12); Vol. 8, Adaptive Statistical Procedures and Related Topics
edited by J. Van Ryzin ($40/members $24); Vol. 9, Fundamentals of Statistical Exponential Families by
L. D. Brown ($25/members $15); Vol. 10, Differential Geometry in Statistical Inference by S.-1. Amari,
O. E. Barndorff-Nielsen, R. E. Kass, S. L. Lauritzen, & C. R. Rao ($25/member $15); Vol. 11, Group
Representations in Probability and Statistics by P. Diaconis ($30/member $18); Vol. 12, An Introduction
to Continuity, Extrema, and Related Topics for General Gaussian Processes by R. J. Adler ($25/member
$15); Vol. 13, Small Sample Asymptotics by C. Field & E. Ronchetti ($25/member $15).

Orders for individual volumes should be sent to:

Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
Hayward, California 94545 (USA)



