The Institute of Mathematical Statistics
announces publication of the

CUMULATIVE INDEX TO
IMS SCIENTIFIC JOURNALS
1960-1989

* Indexes the following journals:

The Annals of Mathematical Statistics (Vols. 31-43, 1960-1972)
The Annals of Statistics (Vols. 1-17, 1973-1989)

The Annals of Probability (Vols. 1-17, 1973-1989)

Statistical Science (Vols. 1-4, 1986-1989)

Selected articles from The IMS Bulletin (Vols. 16-18, 1987-1989)

+ Follows the same format as the Current Index to Statistics,
including author and subject indexes:

Author index lists each author of each article. Lists are chronological
for each author.

Subject index lists each article according to important words in its title
and key words not appearing in the title.

Published by the Institute of Mathematical Statistics. Publication of the Cumulative
Index to IMS Scientific Journals is expected in early 1991.

Listprice ................. $50
IMS member price .......... $15

Orders are now being accepted at the above prices, with shipping upon availability.
Order prepaid from:

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

7

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Probability. L ®
Www.jstor.org



IMS Lecture Notes—Monograph Series Volume 12

An Introduction to Continuity, Extrema, and Related Topics
for General Gaussian Processes
by Robert J. Adler

This monograph provides a general and abstract introduction to the theory of sample
path properties of Gaussian processes based on concepts such as entropy and
majorising measures. A generally accessible introduction to majorising measures, the
general theory of continuity, boundedness, and suprema distributions for Gaussian
processes is presented. ‘

Contents
Introduction .
The basic ideas; The Brownian family of processes; A collection of examples;
Exercises
Two Basic Results :
Borell's inequality; Slepian’s inequality; Applications in Banach spaces; Exercises
Prelude to Continuity

Boundedness and continuity; Zero-one laws and continuity; The Karhunen-Loeve
expansion; Exercises
Boundedness and Continuity
Majorising measures; Upper bound proof; Lower bound proof; Entropy;
Ultrametricity and majorising measures; Discontinuous processes; Exercises
Suprema Distributions
Introduction; Some easy bounds; Processes with a unique point of maximal
variance; General bounds; The Brownian sheet on the unit square; Exercises
Afterthoughts
Two topics that were left out; Directions for research
References
Index

Listprice ....... cetesseses $25
IMS member price .......... $15

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



The Annals of Applied Probability
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Articles
A mean field limit for a lattice caricature of dynamic routing in circuit
switchednetworks .............. ... .. i i, 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
dJ. 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. TAQqQu

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




The Annals of Statistics
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The 1989 Wald Memorial Lectures

Asymptotically normal families of distributions and efficient estimation
R. Z. Has’MiINskil AND 1. A. IBRAGIMOV

Articles

Empirical likelihood for linearmodels. . ............................. ArT OWEN
Bayesian prediction in linear models: Applications to small area estimation
GAURI SANKAR DATTA AND MaLAY GHOSH
Exact confidence sets for variance components in unbalanced mixed
linearmodels ....................... ALAN P. FENECH AND DavID A. HARVILLE
Large-sample properties for a general estimator of the treatment effect
in the two-sample problem with right censoring
X140-L1 MENG, YIANNIS Bassiakos AND SHAW-Hwa Lo
Central limit theorems for L, distances of kernel estimators of densities

under random censorshxp ...... MIKLOs CsORGU, EpIT GOMBAY AND LaJos HokvATH
Asymptotics for doubly-flexible logspline response models .. ... ... .. CHARLES J. STONE
Interaction spline models and their convergencerates . ................ ZeHuA CHEN
Variable selection in nonparametric regression with continuous covariates . . PING ZHANG
Bandwidth selection for kernel density estimation . .. ............ SHEAN-TsoNG CHIU

Comparison of two bandwidth selectors with dependent errors
C. K. CHU AND J. S. MARRON
A simple root n bandwidth selector ........ M. C. JoNES, J. S. MARRON aND B. U. PArRk
L -norms of multivariate density estimators .................. Lasos HORVATH
Asymptotic optimality of the fast randomized versions of GCV and C.
in ridge regression and regularization ...................... DIDIER A. GIRARD
Estimated confidence under the validity constraint
JIUNN T. HWANG AND LAWRENCE D. BROWN
One-armed bandit problems with covariates ... ................. JYOTIRMOY SARKAR
Minimax Bayes estimation in nonparametric regression
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Improved invariant confidence intervals for a normal variance
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Bayesian optimal designs for linear regression models
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Rate of convergence for the wild bootstrap in nonparametric regression ...R. Ca0-ABAD
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Overweight tails are inefficient . . ... ........ .. .. ... ... . ....... R. A. LOCKHART
Constrained minimax estimation of the mean of the normal distribution

with known variance ................................... ISRAEL FELDMAN
Some properties of the Kaplan-Meier estimator for independent nonidentically

distributed random variables . ......... ... . ... ... ... .. ... ... Mai ZHou
A note on the large sample properties of linearization, jackknife
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INVARIANT MEASURES ON GROUPS AND THEIR USE IN STATISTICS
1 4by 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.

1 5 ANALYTIC STATISTICAL MODELS
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.
1 6 TOPICS IN STATISTICAL DEPENDENCE
edited by H. W. Biock, 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.
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