ISSN 0090-5364 (print)
ISSN 2168-8966 (online)

THE ANNALS
of
STATISTICS

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Articles
Robust T'-optimal discriminating designs
HOLGER DETTE, VIATCHESLAV B. MELAS AND PETR SHPILEV 1693
Uniformly most powerful Bayesian tests ......................... VALEN E. JOHNSON 1716

Reversible MCMC on Markov equivalence classes of sparse directed acyclic graphs
YANGBO HE, JINZHU JIA AND BIN YU 1742

Optimal detection of sparse principal components in high dimension
QUENTIN BERTHET AND PHILIPPE RIGOLLET 1780

Optimal sparse volatility matrix estimation for high-dimensional Itd processes with
measurement errors. . . .. MINJING TAO, YAZHEN WANG AND HARRISON H. ZHOU 1816

Volatility occupation times........ JIA L1, VIKTOR TODOROV AND GEORGE TAUCHEN 1865

A simple bootstrap method for constructing nonparametric confidence bands for functions
PETER HALL AND JOEL HOROWITZ 1892

Asymptotic normality of maximum likelihood and its variational approximation for
stochastic blockmodels.......... PETER BICKEL, DAVID CHOI, XIANGYU CHANG
AND HAI ZHANG 1922

Groups acting on Gaussian graphical models
JAN DRAISMA, SONJA KUHNT AND PIOTR ZWIERNIK 1944

Inference in nonstationary asymmetric GARCH models
CHRISTIAN FRANCQ AND JEAN-MICHEL ZAKOIAN 1970

Nonparametric Bernstein—von Mises theorems in Gaussian white noise
ISMAEL CASTILLO AND RICHARD NICKL 1999

Central limit theorems for classical likelihood ratio tests for high-dimensional normal
distributions .......... ... . oo TIEFENG JIANG AND FAN YANG 2029

Tests for covariance matrix with fixed or divergent dimension
RONGMAO ZHANG, LIANG PENG AND RUODU WANG 2075

Pseudo-likelihood methods for community detection in large sparse networks
ARASH A. AMINI, A1YOU CHEN, PETER J. BICKEL AND ELIZAVETA LEVINA 2097

Marginal empirical likelihood and sure independence feature screening
JINYUAN CHANG, CHENG YONG TANG AND YICHAO WU 2123

Nearly optimal minimax estimator for high-dimensional sparse linear regression
L1 ZHANG 2149

Empirical likelihood on the full parameter space.............. MIN TSAO AND FAN WU 2176

Quantum local asymptotic normality based on a new quantum likelihood ratio
KOICHI YAMAGATA, AKIO FUITWARA AND RICHARD D. GILL 2197

Optimal crossover designs for the proportional model ..................... WEI ZHENG 2218
Impacts of high dimensionality in finite samples............................ JincHI Lv 2236

Vol. 41, No. 4—August 2013



	Articles

