The Annals of Applied Probability
Vol. 2 May 1992 No. 2

Articles

Brownian models of feedforward queueing networks: Quasireversibility
and product form solutions. . ............... J. M. HarrisoN aND R. J. WiLLIAMS
Trailing the dovetail shuffle toits lair. . ............. DAVE BAYER AND PERsI Diaconis
A duality method for optimal consumption and investment
under short-selling prohibition. II. Constant market coefficients
GaN-LIN XU AND STEVEN E. SHREVE

Poisson approximations for r-scan processes. . ....... AMIR DEMBO AND SAMUEL KARLIN
On likely solutions of a stable marriage problem. .................... Bokeis PITTEL
A study of trie-like structures under the density model. . ... ........... Luc DEVROYE
Random walk processes and their applications in order statistics. . ... ... LaJjos TAKACS

Performance bounds for scheduling queueing networks
JIHONG OuU AND LAWRENCE M. WEIN
The tail of the convolution of densities and its application to a model
of HIV-latency time. . ... .......... ... ... ... ... ... ... SIMEON M. BERMAN
Sharp inequalities for optimal stopping with rewards based on ranks
T. P. HiLL AND D. P. KENNEDY

j
y
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to éﬁ( /2

i

e

)

The Annals of Probability. RIKOAN

WWw.jstor.org



The Annals of Statistics
Vol. 20 June 1992 No. 2

Articles

Asymptotic expansions and bootstrapping distributions for dependent variables:

A martingale approach . ............ ... ... .. ... PER ASLAK MYKLAND
On the bootstrap of U and V statistics . ... .. ... MIGUEL A. ARCONES AND Evarist GINE
Effect of bias estimation on coverage accuracy of bootstrap confidence intervals

for a probabilitv density . ... ... ... ... Prrer HALL
On bootstrap confidence intervals in nonparametric regression . ......... PeTER HALL
Exact mean integrated squarederror ................ J. S. Marrox AND M. P. WaND
Change-points in nonparametric regression analysis . .......... Haxs-GEORG MULLER
On global properties of variable bandwidth density estimators ........... PETER HALL

Statistical inference for conditional curves: Poisson process approach
M. FaLk aND R.-D. REIss

Using stopping rules to bound the mean integrated squared error
in density estimation . ............. ... ... . .. .. L. ApaM T. MARTINSEK

Minimax estimation of a constrained Poisson vector
LaiN M. JOHNSTONE aND K. BRENDA MACGIBBON
Local admissibility and local unbiasedness in hypothesis testing problems
Lawrexce D. BRowN AND JOHN I. MARDEN
Nonparametric inference under biased sampling from a finite population
PETER J. BickEL, VIJAYAN N. NaIr axp PauL C. C. WaNG

Nonparametric methods for imperfect repair models
MyLES HOLLANDER, BRETT PRESNELL AND JAYARAM SETHURAMAN
Multivariate location estimation using extension of R-estimates

through U-statistics typeapproach . ..................... ProBaL CHAUDHURI
Robust estimation of the connection parameter of the von Mises-Fisher

distribution . .. ... .. ... DauiN Ko
Semiparametric estimation of normal mixture densities . ... ... .. ... KATHRYN ROEDER

Renormalization exponents and optimal pointwise rates of convergence
Davip L. DonoHO AND MARK G. Low
Asymptotics for linear processes ............. PeTer C. B. PHILLIPS AND VICTOR SOLO
Asymptotic normality of the ‘synthetic data’ regression estimator
for censored survivaldata, . ............... . ... .. ... . .. Mal ZHou
Large sample study of empirical distributions in a random-multiplicative
censoringmodel ........... ... . ... L Y. Varpl anp CuN-HU1 ZHANG
An asymptotic theory for sliced inverse regression
TAILEN HsinGg ann RayMonD J. CARROLL
Generalized quantile processes . ........... Joun H. J. EINMaHL AND Davip M. MasoN
Affinely invariant matching methods with ellipsoidal distributions
DoxaLp B. RuBin AND NEAL THOMAS
From species problem to a general coverage problem
viaanewinterpretation .. ....................... ... SHaw-Hwa Lo
Controlling conditional coverage probability in prediction ............ RupoLF BERAN

Special capacities, the Hunt-Stein theorem and transformation groups
ZBIGNIEW SZKUTNIK

Short Communications
Efficient estimates in semiparametric additive regression models

with unknown error distribution ... .............. . ... ... .... Jack CrzIck
Vincentization revisisted .............. .. .. ... .. .. ... ... CHRISTIAN GENEST
On the unique representation of non-Gaussian linear processes . . . .. QIANSHENG CHENG




contents (continued)

Correction

Random tree-type partitions as a model for acyclic polymerization:
Holtsmark (3 /2-stable) distribution of the supercritical gel
B. PrrTEL, W. A. WOYCZYNSKI AND . AL Maxx 1105

Acknowledgment of Priority

Proof of a conjecture of M. L. Eaton on the characteristic function
of the Wishart distribution . . ... SHyamaL D. PEDDADA AND DONALD St. P. RicHarDS 1107



