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Volume 76 Number2 1987
J.C. Watkins: Functional Central Limit Theorems and their Associated Large
Deviation Principles for Products of Random Matrices

E. Boithausen: Laplace Approximations for Sums of Independent Random
Vectors. Part Il. Degenerate Maxima and Manifolds of Maxima

S. Sawyer, T. Steger: The Rate of Escape for Anisotropic Random Walks
inaTree

1. Schiopu-Kratina: Weak Convergence of Processes and Preservation
of Predictability

H. Berbee: Chains with Infinite Connections: Uniqueness and Markov
Representation

P. Buglel: Correction and Addendum to: A Note on Invariant Measures for
Markov Maps of an Interval

Volume 76 Number3 1987

E.A. Perkins, S.J. Taylor: Uniform Measure Results for the Image of
Subsets Under Brownian Motion

L.C.G. Rogers: Continuity of Martingales in the Brownian Excursion
Filtration

T. Mori, H. Oodaira: The Functional lterated Logarithm Law for Stochastic
Processes Represented by Multiple Wiener Integrals

R. Bafiuelos: On an Estimate of Cranston and McConnell for Elliptic
Diffusions in Uniform Domains

J.D. Deuschel: Infinite-Dimensional Diffusion Processes as Gibbs
Measures on C{0,1F

R. Léandre: Integration dans la fibre associée a une diffusion dégénérée
S.N. Evans: Multipie Points in the Sampie Paths of a Lévy Process

P. Deheuvels, J. Steinebech: Exact Convergence Rates in Strong
Approximation Laws for Large Increments of Partial Sums

S. Olla: Large Deviations for Aimost Markovian Processes

Volume76 Number4 1987 (Lastissueofthis volume)

M.A. Akcoglu, U. Krengel: Nonlinear Models of Diffusion on a Finite Space

M. Lemaiczyk, A. Sikorski: A Class of Not Local Rank One Auto-
morphisms Arising from Continuous Substitutions

Y. Gordon: Elliptically Contoured Distributions

A. Eizenberg, Y. Kifer: The Asymptotic Behavior of the Principal Eigenvalue
ina Singular Perturbation Probiem with Invariant Boundaries

E. Cséki, A. FSides, P. Révész: On the Maximum of a Wiener Process and
Its Location

E. Merzbach, M. Zakal: Stopping a Two Parameter Weak Martingale

S.K. Bar-Lev, O. Stramer: Characterizations of Natural Exponential
Families with Power Variance Functions by Zero Regression Properties

P.J. Cameron: Onthe Structure of a Random Sum-free Set

1. Mitoma: Generalized Ornstein-Uhlenbeck Process Having a
Characteristic Operator with Potynomial Coefficients

R.F. Bass, E. Pardoux: Uniqueness for Diffusions with Piecewise Constant
Coefficients

J. Jacod: Sur la convergence des processus ponctueis

J.-F. Le Gall: Mouvement brownien, cOnes et processus stables

R. LePage, B.M. Schreiber: Addendum to: An Iterated Logarithm Law for
Famiiies of Brownian Paths
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Volume 77 Number1 1988

Y. Ito: Generalized Poisson Functionals

M. Ledoux, M. Talagrand: Un critére sur les petites boules dans le théoréme
limite central

J.L. Lebowitz, R.H. Schonmann: Pseudo-Free Energies and Large Devia-
tions for Non Gibbsian FKG Measures

U. Einmahl: Strong Approximations for Partial Sums of I.1.D. B-valued R.V.’s
inthe Domain of Attraction of a Gaussian Law

M.I. Reiman, R.J. Williams: A Boundary Property of Semimartingale
Reflecting Brownian Motions

S. Lalley, H. Robbins: Stochastic Search in a Convex Region
P. Major: On the Set Visited Once by a Random Walk

J.-L. Dunau, H. Sénateur: Une characterisation du type de la loi de
Cauchy-conforme sur IR”

D.J. Aldous: Finite-Time Implications of Relaxation Times for Stochastically
Monotone Processes

Volume 77 Number2 1988

A. Rosenthal: Finite Uniform Generators for Ergodic, Finite Entropy,
Free Actions of Amenable Groups

P. Schatte: On a Law of the Iterated Logarithm for Sums Mod 1 with
Application to Benford's Law

I. Gijbels, P. J 1, N. Ve rbeke: Weak and Strong Representations
for Trimmed U-Statistics

P. Deheuvels: Strong Approximations of k-th Records and k-th Record
Times by Wiener Processes

R.W.R. Darling: Ergodicity of a Measure-valued Markov Chain Induced by
Random Transformations

|. Bérény, Z. Fiiredi: On the Shape of the Convex Hull of Random Points
P.S. Griffin: The Influence of Extremes on the Law of the lterated Logarithm

N.T. Andersen, E. Giné, M. Ossiander, J. Zinn: The Central Limit Theorem
andthe Law of Iterated Logarithm for Empirical Processes under Local
Conditions

Volume 77 Number3 1988

J.T. Chayes, L. Chayes, R. Durrett: Connectivity Properties of Mandelbrot's
Percolation Process ‘

W. Krakowiak, J. Szulga: Hypercontraction Principle and Random Multi-
linear Forms

S. Olla: Large Deviations for Gibbs Random Fields

H. Watanabe: Averaging and Fluctuations for Parabolic Equations with
Rapidly Oscillating Random Coefficients

G. Keller, G. Kersting, U. Résler: On the Asymptotic Behaviour of First
Passage Times for Discussions

C. Borell: Real Polynomial Chaos and Absolute Continuity

M. Bramson, J.T. Cox, D. Griffeath: Occupation Time Large Deviations of
the Voter Model

0. Kallenberg: Some New Representations in Bivariate Exchangeability

M.V. Day: Localization Results for Densities Associated with Stable Small-
Noise Diffusions
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The Annals of Probability

Vol. 16 October 1988 No. 4
Articles
Necessary and sufficient conditions for the continuity of local time
Of LEVY PrOCESSES . . v v vt vttt it e i s M.T. BARLOW
Connecting Brownian paths ............. BURGESss Davis AND THOMAS S. SALISBURY

Measuring close approaches on a Brownian path
EpwIN A. PERKINS AND S. JAMES TAYLOR
Large deviation principles for stationary processes
STEVEN OREY AND STEPHEN PELIKAN
Large deviations for the empirical measure of a Markov chain with an application
to the multivariate empirical measure ...................... RIcHARD S. ELLIS
Large deviations analysis of some recursive algorithms with state dependent noise
PauL Dupuis
Large deviations for noninteracting infinite particle systems . ......... TzoNG-Yow LEE
Some limit theorems for voter model occupation times . ................... J. T. Cox
The contact process on a finite set. II
RICHARD DURRETT AND ROBERTO H. SCHONMANN
Necessary conditions for sample boundedness of p-stable processes . .MICHEL TALAGRAND
Path properties of index-B stablefields ....................... ... JoHN P. NoLAN
Asymptotic normality of trimmed means in higher dimensions .......... R. A. MALLER
Strong limit theorems for weighted quantile processes
JoHN H. J. EINMAHL AND DAvVID M. MAsoN
Bounds on the coarsenessof randomsums .. .................... JAMES ALLEN FILL
Rate of convergence in bootstrap approximations ..................... PETER HaLL
On the convergence rate in the central limit theorem for associated processes
THoMAS BIRKEL
A nonuniform bound on the rate of convergence in the martingale central
limittheorem.......................... ERICH HAEUSLER AND KONRAD J0Os
Lyapunov exponents for matrices with invariant subspaces .............. Eric S. KEY
Necessary and sufficient conditions for almost sure convergence of the
largest eigenvalue of a Wignermatrix . ................. Z.D.Ba1anD Y. Q. YIN
Random cell complexes and generalisedsets . ........... ... ... ... ...... M. ZAHLE
Growth rates of Euclidean minimal spanning trees with power weighted edges
J. MICHAEL STEELE
Mixing properties for random walk in random scenery . . . .. .. W. TH. F. DEN HOLLANDER
A multivariate extension of Hoeffding’s lemma . ...HENRY W. BLOCK AND ZHAOBEN FAN
An example on highly singular parabolic measure .ROBERT KAUFMAN AND JANG-MEI WU
On log-concave and log-convex infinitely divisible sequences and densities
BJjorN G. HANSEN
Conditioning a lifted stochastic system in a product space .. ... ... ANDREW CARVERHILL
On the Wiener—Masani algorithm for finding the generating function of
multivariate stochastic processes . . .. ....... .o i oo A. G. MIAMEE
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EXECUTIVE EDITOR: Morris H. DeGroot, Carnegie Mellon University
EDITORS: Ingram OIKkin, Stanford University
Stephen Stigler, University of Chicago
James V. Zidek, University of British Columbia

IMS continues publication of Statistical Science, its successful quarterly review journal in statistics and probability, in
1988. Statistical Science presents the full range of contemporary statistical thought at a modest technical level accessible
to the broad community of practitioners, teachers, researchers, and students in statistics, probability, and related fields.
Statistical Science has been enthusiastically received by the statistical and probabilistic community.

"...ajoy to read...clear and insightful." "...beautiful...an attractive and exciting product.”
Peter Enis, Buffalo Judith Tanur, Stony Brook
"...most refreshing..I enjoyed page after page." "...awelcome draught of fresh air."
Frederick Mosteller, Harvard Samuel Kotz, Maryland
“...very attractive...extremely interesting." "...a great success."
Peter Armitage, Oxford I. Richard Savage, Yale
"Statistical Science is a gem." "...marvelous...a wonderful service!"
Jonas H. Ellenberg, National Institutes of Health Michael D. Perlman, Washington
"...read from cover to cover, and I enjoyed every bit of it." " _an enormous delight!”
Robert F. Ling, Clemson Edward D. Tufte, Yale

Featuring in Volume 2 (1987)

~

Articles by Shafer, Lindley, Spiegelhalter on "The Calculus of Uncertainty in Artificial Intelligence and
Expert Systems"; J. F. Box on "Guinness, Gosset, Fisher, and Small Samples"; Stewart on "Collinearity and
Least Squares Regression”; Everitt on "Statistics in Psychiatry"; Hannan on "Rational Transfer Function
Approximation"; Hansen on "Some History and Reminiscences on Survey Sampling"; Barry and Hartigan on
"Statistical Analysis of Hominoid Molecular Evolution"; Gastwirth on "The Statistical Precision of Medical
Screening Procedures"”; Hodges on "Uncertainty, Policy Analysis, and Statistics"” Rosenbaum on "The Role
of a Second Control Group in an Observational Study"; Berger and Delampady on "Testing Precise
Hypotheses"; Becker, Cleveland, and Wilks on "Dynamic Graphics for Data Analysis"; Schervish on "A
Review of Multivariate Analysis"; C. R. Rao on "Prediction of Future Observations in Growth Curve
Models"; Rukhin and Hsieh on a "Survey of Soviet Work in Reliability". Conversations with C. R. Rao, M.
H. Hansen, G. Box, and A. H. Bowker.

N J

Individual members of the Institute may elect to receive Statistical Science, in addition to other benefits, for $35.
Nonmember subscriptions to StatisticalScience only are available to individuals for $30. Library subscriptions to Statistical
Science only are $45; all library subscriptions to the Annals include a subscription to Statistical Science. For additional
information on how to receive Statistical Science, please write to the IMS Business Office, 3401 Investment Boulevard
#7, Hayward, California 94545 (USA).



