
THE ANNALS

 

of

STATISTICS
AN OFFICIAL JOURNAL OF THE

INSTITUTE OF MATHEMATICAL STATISTICS

 

Teletraffic Data

Heavy tail modeling and teletraffic data  . . . . . . . . . . . . . . . . . . . . SIDNEY I. RESNICK 1805
Discussion . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . ROBERT J. ADLER 1849
Discussion  . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . JAN BERAN 1852
Discussion  . . . . . . . . . . . . . . . . . . . . . . . . . . WALTER WILLINGER AND VERN PAXSON 1856
Rejoinder . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . SIDNEY I. RESNICK 1866

 

Wavelet Methods

CART and best-ortho-basis: A connection . . . . . . . . . . . . . . . . . . . . DAVID L. DONOHO 1870
Interpolation methods for nonlinear wavelet regression with irregularly 

spaced design  . . . . . . . . . . . . . . . . . . . . . . . .PETER HALL AND BERWIN A. TURLACH 1912

Multivariate Analysis

Monte Carlo sampling in dual space for approximating the empirical 
halfspace distance . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . GUENTHER WALTHER 1926

Abstract tubes, improved inclusion–exclusion identities and inequalities 
and importance sampling  . . . . . . . . . . . DANIEL Q. NAIMAN AND HENRY P. WYNN 1954

Skewness for multivariate distributions: Two approaches
JEAN AVÉROUS AND MICHEL MESTE 1984

Zonoid trimming for multivariate distributions  . . GLEB KOSHEVOY AND KARL MOSLER 1998
Proof of the conjectures of H. Uhlig on the singular multivariate beta 

and the Jacobian of a certain matrix transformation
JOSÉ A. DÍAZ-GARCÍA AND RAMÓN GUTIÉRREZ JÁIMEZ 2018

A note on Tyler’s modification of the MAD for the Stahel–Donoho estimator
URSULA GATHER AND TORSTEN HILKER 2024

Design

Optimal exact designs on a circle or a circular arc  . . . . . . . . . . . . . . . . HUAIQING WU 2027
On the construction and existence of orthogonal arrays with three levels 

and indexes 1 and 2  . . . . . . . . . . . . . S. HEDAYAT, JOHN STUFKEN AND GUOQIN SU 2044

Inference under Dependence

Large-sample inference for nonparametric regression with 
dependent errors  . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .P. M. ROBINSON 2054

Empirical likelihood methods with weakly dependent processes  . . YUICHI KITAMURA 2084

Sequential Methods

Bandit problems with infinitely many arms . . . DONALD A. BERRY, ROBERT W. CHEN,
ALAN ZAME, DAVID C. HEATH AND LARRY A. SHEPP 2103

A note on optimal detection of a change in distribution  . . . . . . . . . . BENJAMIN YAKIR 2117
On guaranteed estimation of the mean of an 

autoregressive process  . . . . . . . . . . . . . . . . .V. KONEV AND S. PERGAMENSHCHIKOV 2127
Improving the fully sequential sampling scheme of 

Anscombe–Chow–Robbins  . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .WEI LIU 2164

ISSN (0090-5364)

Vol. 25, No. 5—October 1997

Cover 1

continues on back cover

AOS-25-5-cov.qxd  9/25/97 12:40 PM  Page 3



Asymptotics

On second-order optimality of the observed Fisher information
BRUCE G. LINDSAY AND BING LI 2172

On the relationship between two asymptotic expansions for the distribution of 
sample mean and its applications  . . . . . . . . . . . RICK ROUTLEDGE AND MIN TSAO 2200

Error bound in a central limit theorem of double-indexed permutation statistics
LINCHENG ZHAO, ZHIDONG BAI, CHERN-CHING CHAO AND WEN-QI LIANG 2210

Location Parameters

Good exact confidence sets for a multivariate normal mean
YU-LING TSENG AND LAWRENCE D. BROWN 2228

Simultaneous estimation of location parameters for sign-invariant distributions
JIAN-LUN XU 2259

Cover4

contents (continued)

AOS-25-5-cov.qxd  9/25/97 12:40 PM  Page 5


