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NOTICE

The Council of the Institute of Mathematical Statistics at the annual meeting
of the Institute recommended to the membership that as of January, 1973

THE ANNALS OF MATHEMATICAL STATISTICS
be superseded by the two journals:
THE ANNALS OF STATISTICS
and

THE ANNALS OF PROBABILITY

under the Editorship of Ingram Olkin and Ronald Pyke, respectively. Both
journals will become, subject to the vote of the membership, official journals of
the Institute of Mathematical Statistics and will appear in alternate months.
Further details about this change will be forthcoming from the office of the
Executive Secretary.

From January, 1972, papers submitted for publication in each journal should
be sent to the appropriate Editor. In cases of doubt, a paper may be sent to
either Editor; because some papers might naturally be in either journal, some
members of the Editorial Board will be common to both journals.

Editorial addresses are:

Ingram Olkin, Editor Address after June 15, 1972:
Annals of Statistics Ingram Olkin, Editor
Educational Testing Service Annals of Statistics
Princeton, New Jersey 08540 " Department of Statistics

Stanford University
Stanford, California 94305

Ronald Pyke, Editor
Annals of Probability
Department of Mathematics
University of Washington
Seattle, Washington 98195



THE ANNALS
OF MATHEMATICAL STATISTICS

INSTRUCTIONS FOR AUTHORS

Submission of Papers. Papers to be submitted
for publication should be sent to the Editor of the
Annals of Mathematical Statistics. (For current
address, see the latest issue of the Annals.) The
original (or xerox copy) should be submitted with
two additional copies on paper that will take ink
corrections. The manusecript will not normally be
returned to the author; when expressly requested
by the author, one copy of the manuscript will be
returned.

Preparation of Manuscripts. Manuscripts
should be typewritten, entirely double-spaced, in-
cluding references, with wide margins at sides, top
and bottom. Dittoed or mimeographed papers are
acceptable only if completely legible; xerox copies
are preferable. When technical reports are sub-
mitted, all extraneous sheets and covers should be
removed.

Submission of Reference Papers. Copies (pref-
erably two) of unpublished or not easily available
papers cited in the manuscript should be sub-
mitted with the manuscript.

Title and Abbreviated Title. The title should be
descriptive and as concise as is feasible, i.e., it
should indicate the topic of the paper as clearly as
possible, but every word in it should be pertinent.
An abbreviated title to be used as a running head
is also required, and should be given below the
main title. This should normally not exceed 35
characters. For example, a title might be ““A Limit
Theorem for Conditioned Recurrent Random
Walk Attracted to a Stable Law,” with the run-
ning head ‘“Limit Theorem for Recurrent Random
Walk” or possibly ‘“Recurrent Random Walk At-
tracted to a Stable Law’’, depending on the
emphasis to be conveyed.

Abstract. Each manuscript is required to contain
an abstract, which will be printed immediately
after the title, clearly separated from the rest of
the paper. Its main purpose is to inform the reader
quickly of the nature and results of the paper; it
may also be used as an aid in retrieving informa
tion. The length of an abstract will clearly depend
on the length and difficulty of the paper, but in
general it should not exceed 150 words. It should
be typed on a separate page, under the heading
“Abstract’’, followed by the title of the paper.
Formulas should be used as sparingly as possible.
The abstract should not make reference to results
or formulas in the body of the paper—it should be
self-contained.

Footnotes. Footnotes should be reduced to a
minimum and, where possible, should be replaced
by remarks in the text or in the references; for-
mulas in footnotes should be avoided. Footnotes
in the text should be identified by superscript
numbers and typed together, double-spaced, on a
separate page.

Key Words. Included as the first footnote on page
1 should be the headings:

American Mathematical Society 1970 subject
classification. Primary—; Secondary—.
Key words and phrases:

The classification numbers representing the
primary and secondary subjects of the article may
be found with instructions for its use, as an Ap-
pendix to Mathematical Reviews Index to Volume
39, June 1970. (See, also, The Notices of the Ameri-
can Mathematical Society, June 1970, pp. 616-618,
for more details.) The key words and phrases
should describe the subject matter of the article;
generally they should be taken from the body of
the paper.

List of Symbols. A completely typewritten list
of symbols, identified typographically, not mathe-
matically, should be attached to the manuscript
on a separate page. Distinguish between ‘“oh’’ and
‘“‘zero’’; ‘“‘ell” and ‘“‘one’’; ‘“kappa’’ and ‘‘kay”’,
etc. Indicate also when special type is required
(Greek, German, script, boldface, etc.); other
letters will be set in italics.

Figures and Tables. Figures, charts, and dia-
grams should be prepared in a form suitable for
photographic reproduction and should be pro-
fessionally drawn twice the size they are to be
printed. (These need not be submitted until the
paper has been accepted for publication.) Tables
should be typed on separate pages with accom-
panying footnotes immediately below the table.

Formulas. Fractions in the text are preferably
written with the solidus or negative exponent;

thus, (@ + b)/(c + d) is preferred to Z——: Z, and

1
(2r)"tor1/(2x) to o Also, a*® and as() are pre-

ferred to at and as, , respectively. Complicated
exponentials should be represented with the
symbol exp. A fractional exponent is preferable
to a radical sign.

References. References should be typed double-
spaced and should follow the style:

[5] Wilks, S. S. (1938). The large-sample distri-
bution of the likelihood ratio for testing com-
posite hypotheses. Ann. Math. Statist. 9 60-62.

In textual material, the format ... Wilks (1938)
...” is normally preferred to “... Wilks [5] ...”.
Multiple references can be distinguished as ‘.. .
Wilks (1938a) ...”. Abbreviations for journals
should be taken from Mathematical Reviews Index
to Volume 40, 1970, pp. 1683-1702.

Proofs. Author will ordinarily receive galley
proofs. Corrected galley proofs should be sent to
the Managing Editor of the Annals of Mathematical
Statistics. (For current address, see the latest
issue of the Annals.)



Contents (Continued)

An asymptotic 0-1 behavior of Gaussian processes
CLIFFORD QUALLS AND Hisao WATANABE 2029

On moments of infinitely divisible distribution functions. . . ... STEPHEN JaMES WOLFE 2036
A note on harmonic functions and martingales. .. .......... ... .. CHARLEs W. Lams 2044
Generalizations of the Glivenko-Cantelli theorem... ... ......... ... . ... J. De"ARDT 2050
Regularity of excessive functions II.... ... .. .. . ... . ... ... ......... R. K. GEToOR 2056
On the continuity properties of L functions.................. STEPHEN JaAMEs WOLFE 2064
Diffusion approximations of branching processes.................... PETER JAGERs 2074

Epsilon entropy and data compression

Epwarp C. PosNer aAND EuGeNE R. RopeEmicH 2079
Short Communications
.............. STEPHEN JamMEs WoOLFE 2126
A note on weak convergence of empirical processes for sequences of ¢-mixing

Inequalities for modes of L distributions

random variables............ ... ... ... ... ... .. ... PranaB Kumar Sen 2131
Accuracy of convergence of sums of dependent random variables with variances
not necessarily finite........... .. .. ... .. ... .. .. ... .. .. .. H. W. Brock 2134

Continuous martingales with discontinuous marginal distributions
DeaN Isaacson 2139

A “Fatou Equation’’ for randomly stopped variables... . WiLLiam D. SUDDERTH 2143

Moving averages of homogeneous randomfields. ... .............. L. A. BRUCKNER 2147
On the first passage of the integrated Wiener process... ... Marcom GoLpMAN 2150
Completion of a dominated ergodic theorem................. ... HenrY TEICHER 2156

Book Reviews

Review of ‘Introduction to Mathematical Probability Theory,” by Martin
Eisen. ... ... . WirLriam E. Pruirr 2159

Review of “The Single Server Queue,’”’ by J. W. Cohen........ .. .. Lagos TAkacs 2163
Correction Note

Correction to ‘‘Distributions connected with a multivariate beta statistic’’
J. pE WaaL 2165

ADSEracts . .. ..o 2167
News and Notices... .. ....... .. . 2203
Publications Received... ... ... ... ... . . . . . . 2212




