WasThisThe
Last Time You Bought

Face it —
it'’s been a long
time. Alot has
changed since
then. Your family.
Maybe your job.
And more than
likely, the amount
of insurance cov-
erage you need. That’s why you
need insurance that can easily
adapt to the way your life changes
— IMS Term Life Insurance.

We Understand You.

Finding insurance that'’s right
for you can be difficult and time
consuming. But we’ve done the
work for you. Through our
research, we've found a Term Life
Plan designed to help members
of our profession provide for the
future of their families. What’s
more, with insurance purchased
through IMS, you can be sure that
the plan is constantly being
evaluated to better meet the needs
of our members.

[nsurance?

We're
Flexible.
Updating
your insur-
ance doesn’t
* have to be
--------- ‘ a hassle. With
as your needs
change, so can your coverage. Insur-
ance through your association is
designed to grow with you — it
even moves with you when you
change jobs.

We’re Affordable.

What good would all these bene-
fits be if no one could afford them?

- That’s why we offer our members

the additional benefit of reasonable
rates, negotiated using our group
purchasing power. Find out more
about Term Life through IMS; call

1 800 424-9883 or, in Washington,
DC, (202) 4576820, between 8:30
a.m. and 5:30 p.m. Eastern Time.

IMS Insurance

Designed for the way you live today.
And tomorrow.
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Current Issues in
Statistical Inference:
Essays in Honor of D. Basu

edited by
M. Ghosh & P. K. Pathak

D. Basu's emphasis has always been on foundations and underlying concepts rather than on
technicalities. In keeping with his philosophy, essays in this festschrift volume, dedicated to
Basu on the occasion of his 65th birthday, place the major emphasis on the foundational
issues of statistical inference. Most of the papers in this volume are review articles written by
his friends and colleagues in those areas of statistics that have interested Basu most during
his active research career—information, likelihood, ancillarity, randomization, fiducial
probabilities, logical foundations of survey sampling, and many related concepts. These
papers are also written in a narrative style which has typified so much of Basu’s own writings
in statistics.

Contents

Conditional inference from confidence sets by G. Casella; Intervention experiments,
randomization and inference by O. Kempthorne; Ancillarity by E. L. Lehmann & F. W. Scholz;
The Pitman closeness of statistical estimators: Latent years and the renaissance by P. K.
Sen; Unbiased sequential binomial estimation by Bimal K. Sinha & Bikas K. Sinha;
Sufficiency by S. Yamada & H. Morimoto; Foundations of statistical quality control by R. E.
Barlow & T. Z. Irony; Prequential data analysis by A. P. Dawid; Bayesian nonparametric
inference by T. S. Ferguson, E. G. Phadia, & R. C. Tiwari; Hierarchical and empirical Bayes
multivariate estimation by M. Ghosh; Basu’s contributions to the foundations of sample
survey by G. Meeden; Survey sampling—As | understand it by V. P. Godambe; Two basic
partial orderings for distributions derived from Schur functions and majorization by K.
Joag-Dev & J. Sethuraman; Optimal integration of surveys by P. K. Pathak & M. Fahimi; The
model based (prediction) approach to finite population sampling theory by R. M. Royall;
Sampling theory using experimental design concepts by J. Srivastava & Z. Ouyang
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Articles

Convex duality in constrained portfolio optimization
JAkSA CvITANIC AND IOANNIS KARATZAS
Multifractal dimensions and scaling exponents for strongly bounded
randomcascades . ... ... RicHARD HOLLEY AND EDWARD C. WAYMIRE
Matching random samples in many dimensions . . . .. .. ...... MicHEL TALAGRAND
Large deviation results for a class of Markov chains with application
to an infinite alleles model of population genetics . . .. ... .. GREGORY J. MORROW
A continuous polling system with general service times
Dirx P. KROESE AND VOLKER SCHMIDT
Shocks in asymmetric exclusion automata . ...... P. A. FERRARI AND K. RAVISHANKAR
Extremal character of the Lyapunov exponent of the stochastic
harmonicoscillator . . .. ... .. L e MARK A. PINSKY
Modelling heterogeneity in survival analysis by the compound Poisson distribution
OpD O. AALEN
Decomposing the branching Brownian path . . .KaLvis M. JANSONS aND L. C. G. ROGERs
Finiteness of waiting-time moments in general stationary single-server queues
D. J. DALEY AND T. RoOLSKI
The height of a random partial order: Concentration of measure
BfLA BOLLOBAS AND GRAHAM BRIGHTWELL
Market share paradox and heterogeneous chains .YoAv BENJAMINI AND ABBA M. KRIEGER
On the Gittins index for multiarmed bandits . . ... ............ RICHARD WEBER
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Articles

Sample path properties of the local times of strongly symmetric Markov processes
via Gaussian processes . . . . . . ... ... ... MICHAEL B. MARCUS AND JAY ROSEN
p-variation of the local times of symmetric stable processes and of Gaussian
processes with stationary increments . . ... .. MicHAEL B. MARCUS AND JAY ROSEN
Strict stationarity of generalized autoregressive processes
PHiLIPPE BOUGEROL AND Nico PICARD
On the spectral SLLN and pointwise ergodic theoremin L* . . ... CHRISTIAN HOURDRE
A functional approach to the stationary waiting time and idle period distributions
of the GI /(l}) /lqueue................ RupoLF GRUBEL AND SusaN M. PITTs
Necessary and sufficient conditions for asymptotic normality of L-statistics
DavibD M. MAsON AND GALEN R. SHORACK
Ratios of trimmed sums and order statistics . ... ... HARRY KESTEN AND R. A. MALLER
Decoupling and Khintchine’s inequalities for U-statistics . . . ... .. VICTOR DE LA PERA
Compound Poisson approximation for nonnegative random variables
via Stein’s method . . . ... .. A. D. BARBOUR, Lours H. Y. CHEN AND WEI-LIEM LoH
Some asymptotic and large deviation results
in Poisson approximation. . . . ............ Louis H. Y. CHEN aND K. P. CHOI
A generalization of Hélder’s inequality and some probability inequalities
HeLmuT FINNER
Large deviations for a class of anticipating stochastic differential equations
A. MILLET, D. NUALART AND M. SaNz
Brownian motion and the equilibrium measure on the Julia set
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Fréchet differentiability, p-variation and uniform Donsker classes. . . . . . R. M. DubDLEY
Uniform Donsker classes of functions. . . ....... ANNE SHEEHY AND JON A. WELLNER
The critical value for the uniform nearest particle process . ....... T. S. MOUNTFORD
Random walks, capacity and percolationontrees . .............. RusseLL Lyons
The contact process ontrees . . . . ... ... .ovuveuveeeeeennn ROBIN PEMANTLE

Internal diffusion limited aggregation
GREGORY F. LAWLER, MAURY BRAMSON AND DAVID GRIFFEATH
Localization and selection in a mean field branching random walk
in arandom environment . . . . ...... KrAUS FLEISCHMANN AND ANDREAS GREVEN
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Review of Probabilistic Analysis of Packing and Partitioning Algorithms
by E. G. Coffman, Jr. and George S. Lueker . ............... MARK JERRUM
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Weighted Empiricals and Linear Models
by Hira L. Koul

An empirical process that assigns possible different non-random (random) weights to
different observations is called a weighted (randomly weighted) empirical process.
These processes are as basic to linear regression and autoregression models as the
ordinary process is to one sample models. However, their usefulness in studying
linear regression and autoregression models has not been fully exploited. This
monograph addresses this question to a large extent.

Contents

Introduction ' :
Weighted empirical processes; M-, R-, and scale estimators; Minimum distance
estimators and goodness-of-fit tests; Randomly weighted empirical processes

Asymptotic Properties of Weighted Empiricals
Introduction; Weak convergence; Asymptotic uniform linearity (A.U.L.) of residual
w.e.p.’s; Some further probabilistic results for w.e.p.’s .

Linear Rank and Signed Rank Statistics
Introduction; AUL of linear rank statistics; AUL of linear signed rank statistics;
Weak convergence of rank and signed rank w.e.p.’s

M, R, and Some Scale Estimators
Introduction; M-estimators; Distribution of some scale estimators; R-estimators;
Estimation of Q(f)

Minimum Distance Estimators
Introduction; Definitions of M. D. estimators; Finite sample properties and
existence; Asymptotics of minimum dispersion estimators: A general case;
Asymptotic uniform quadraticity; Asymptotic distributions, efficiencies, and
robustness

Goodness-of-Fit Tests for the Errors
Introduction; The supremum distance tests; L2-distance tests; Testing with
unknown scale; Testing for symmetry of the errors

Autoregression
Introduction; Asymptotic uniform linearity of Wh and Fn; GM- and R-estimators;
M.D. Estimation; Goodness-of-fit testing
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