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Selected articles from The IMS Bulletin (Vols. 16-18, 1987-1989)
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for each author.
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and key words not appearing in the title.
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Index to IMS Scientific Journals is expected in early 1991.
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NEW FROM WILEY IN 1991

ENVIRONMETRICS

An international journal for applied statisticians

@
-]
«

in the field of environmental science

EDITORS AIMS AND SCOPE .

A.H. El-Shaarawi nvironmetrics is a multidisciplinary journal concerned with the
National Water Research development and application of statistical methodology in the
Institute, environmental sciences. The scope covers a wide range of methodological

Burlington, Ontario,
Canada

topics including sampling design, statistical modelling, methods of data
analysis and interpretation, statistical quality control, risk assessment, time
series methods, multivariate analysis, and other statistical methods with

I.B. MacNeill applicati X

‘e pplication to such areas as:
Department of Statisti . . .
and Acm::ita‘: SSct;nzegd ® water and air quality ® regulation and control ® waste management
The University of o transboundary pollution @ health aspects of pollution ® risk analysis
Western Ontario, ® monitoring @ field and laboratory quality control @ climatic change

London, Ontario, Canada

In addition to publishing significant research papers, Environmetrics
publishes review and survey papers in the aforementioned areas, and
articles on algorithms and computer software relevant to environmetrics.

NOTABLE FORTHCOMING PAPERS

Estimation of the LC50, A Review Models and their Effect on Regulation
J.A. HOEKSTRA Processes
Trend Detection in the Presence of R.M. PHATARFOD
Covariates: Stagewise versus Multiple An Examination of the Lognormal and
Regression Box and Cox Family of Transformations
E.P. SMITH and K.A ROSE in Fitting Environmental Data
Statistical Methods for Assessing M.R. STOLINE
Hazards Due to Dispersing Gases An Approximation of Likelihood
P.C. CHATWIN Function with Application to
Physical Modeling of Contaminant Environmental Data
SUBSCRIPTION Diffusion in Environmental Flows A.H. EL-SHAARAWI and A. NADEN
m"— P.J. SULLIVAN Penalized Regression in Action:
——=ns=s Trend Analysis Methodology for Water ~ Estimating Pollution Roses from Daily
Published quarterly by Quality Time Series Averages
John Wiley & Sons Ltd AL MCLEOD, K.W. HIPEL and B.A. BODE  P-H.C. EILERS (HOLLAND)
Determination of Sample Size During
V(')lume 2 (1991) Ongoing Sampling
4 issues $195.00 C. VIOLATO
FREE SAMPLE COPY REQUEST
Please send me a free sample copy of Environmetrics
NAME: POSITION:
. ADDRESS:

Please return to: Journal Subscription Department, John Wiley & Sons Ltd, Baffins Lane,

Chichester, West Sussex PO19 1UD, UK

WILEY

or to: John Wiley & Sons Inc, Subscription Dept C, 605 Third Avenue, New York, NY 10150, USA




The Annals of Applied Probability

Vol. 1 November 1991 No. 4
Articles
A mean field limit for a lattice caricature of dynamic routing in circuit
switchednetworks .......... ... ... . ... . . it V. ANANTHARAM

Estimating variance from high, low and closing prices
L. C. G. RoGERs AND S. E. SATCHELL

Some limit theorems on distributional patterns of balls in urns
SAMUEL KARLIN AND MING-YING LEUNG

On the functional central limit theorem for the Ewens sampling formula
PETER DONNELLY, THOMAS G. KURTZ AND SIMON TAVARE

Departures from many queues in series ........... PETER W. GLYNN AND WARD WHITT

A branching random walk with a barrier
J. D. BiGGINs, Boris D. LUBACHEVSKY, ADAM SHWARTZ AND ALAN WEISS

Nonlinear regression of stable random variables
CLYDE D. HARDIN, JR., GENNADY SAMORODNITSKY AND MURAD S. TAQQU

On the ergodicity of TAR(1) processes . .. ............. RoNG CHEN AND RUEY S. Tsay




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 ............................... .. DougLas 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 systemson 2% ........... C. LANDIM
Choosing a spanning tree for the integer lattice uniformly .......... ROBIN PEMANTLE
Almost subadditive extensions of Kingman’s ergodic theorem ... ..... KrLAUs SCHURGER
Solutions of a stochastic differential equation forced onto a manifold
byalargedrift ........ ... ... .. ... .. .. .. ... ... G. S. KATZENBERGER
On some applicable versions of abstract large deviations theorems . ... .. DimITRY 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 .. ................. YAL1 AMIT AND MAURO PIccCIONT
Sharp inequalities for the conditional square function of a martingale . .. .. GaNnGg 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 S. TaQqQu
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 .. ... .ttt e e e S. D. Jacka

Acknowledgment of Priority
Acknowledgment of priorityandnotes . . . ..................... HiroTAKE YAGUCHI




IMS Lecture Notes—Monograph Series

INVARIANT MEASURES ON GROUPS AND THEIR USE IN STATISTICS
1 4 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 anélytic 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.

1 6T0PICS IN STATISTICAL DEPENDENCE

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. Bamndorff-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)



