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Abel [545]. absolute [125]. absolutely [29].
accuracy [364, 238, 87, 144, 108, 192].
accurate [561]. Acknowledgement [142].
Adaptation [481, 386, 64, 9]. adapting
[112]. Adaptive [487, 498, 343, 214, 385,
431, 639, 237, 242, 493, 150, 187, 519, 409,
549, 268, 170, 644, 234, 155, 198, 473, 271,
320, 295, 199, 339, 231, 334, 203, 233, 119,
104, 222, 244, 305, 530, 564, 488, 509].
Addendum [142]. Additive [215].
Adjusted [626]. Admissibility [634].
Admissible [252]. affine [267]. against
[455, 230]. aggregation [369, 370].
algebraically [189]. Algorithm
[661, 558, 416]. Almost [325]. Alphabets
[606]. Alternatives
[629, 623, 515, 23, 17, 12, 24, 25, 92].
Analogue [671]. analogues [221, 246].
Analysis
[677, 604, 156, 544, 299, 312, 494, 595].
analytic [102, 269, 300, 268, 195, 508].
Anderson [293]. anisotropic [457].
anisotropy [481]. ANOVA [245].
Application
[472, 615, 291, 520, 287, 410, 403, 506, 513].
Applications [674, 665, 492, 536, 580, 438,
340, 412, 70, 139, 228, 273, 279, 337, 562].
Applying [647]. Approach [614, 630, 596,
127, 349, 271, 461, 107, 372, 419, 270, 440,
263, 305, 255, 590, 27, 519, 14, 148].
Approximation [666, 624, 492, 536, 580,
559, 81, 381, 213, 48, 130, 29, 27, 42, 129,
512, 545, 416, 93, 146, 61, 579, 585, 541].

Approximations [438, 647, 456, 584].
arbitrary [7, 58]. ARCH [527, 406, 302].
Archimedean [265]. argument [587].
ARMA [406, 6]. ARMA-errors [6].
arrays [217, 228, 552]. Assessing
[653, 657, 599]. Associated [679, 166].
Association [347, 250]. assumptions
[600, 219]. Asymptotic [626, 619, 613, 629,
515, 524, 555, 528, 617, 5, 388, 522, 48, 583,
72, 241, 26, 91, 471, 28, 296, 101, 10, 9, 19,
604, 350, 595, 243, 20, 585, 46, 73, 219, 403,
49, 177, 325, 211, 89, 261, 413, 179, 135, 483,
87, 144, 108, 18, 123, 286, 292, 355, 57, 138,
8, 121, 293, 106, 274, 181, 133, 34].
Asymptotically
[437, 288, 164, 260, 102, 152, 23, 17, 12, 24,
25, 638, 298, 430, 275, 116, 123].
Asymptotics [503, 263, 68, 148, 194, 588].
Attraction [606]. Augmented [649]. auto
[226]. autocorrelation [259].
Autoregression [618, 629, 623, 44, 76, 88,
115, 520, 87, 144, 350]. Autoregressive
[609, 610, 36, 259, 528, 344, 109, 408, 19, 34,
441, 395]. average [138]. Averaging
[42, 129, 27, 369, 572].

B [149]. Bahadur
[127, 315, 179, 224, 92, 337, 293, 51].
balanced [544]. Balancing [608]. ballistic
[522, 533]. balls [162]. Banach [439].
Bands [651]. Banks [497]. Baringhaus
[92]. Barycenters [666]. Based
[669, 527, 366, 567, 1, 344, 263, 48, 476, 345,
249, 255, 557, 329, 494, 451, 565, 31]. bases
[517]. Baxter [552]. Bayes
[271, 72, 641, 79, 68, 99, 323, 106, 403].
Bayesian [596, 653, 657, 399, 586, 349, 445,
378, 281, 372, 419, 620, 323]. Behavior
[619, 314, 89, 515, 91, 28, 585, 38, 403].
behaviour [325, 72, 135]. Bell [660].
Berkson [632]. Bernoulli [664].
Bernoullian [185]. best [512, 188]. betas
[599]. between
[497, 372, 419, 599, 94, 239, 645, 68, 4, 149].
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BGWR [70]. bias [367, 504]. biased
[52, 97]. Biclustering [612]. bilinear [28].
Binary [643, 609, 269, 185]. Binomial
[620, 16]. Bivariate [605, 665, 255, 41].
blind [470]. blocks [266]. blockwise [231].
blurred [563]. Bochner [124]. bootstrap
[48, 364, 266, 37, 32]. bootstrapped [492].
Bootstrapping [60, 539]. Borel [94].
Bound [676, 232, 583, 138]. Boundary
[603, 224]. bounded [313]. Bounding [642].
Bounds [652, 656, 668, 399, 210, 538, 468,
475, 179, 579, 507, 32]. branching [70, 18].
Bridge [488]. brief [577]. Brownian
[86, 111, 77, 675]. Burdick [174].

C. [435]. Calculate [647]. calibrated [32].
Can [664]. canonical [494, 595]. Cantelli
[33]. Cardinal [379, 616]. case
[503, 468, 475]. cases [72]. CCC [613].
CDF [287]. Censored [648, 637, 622, 444,
367, 255, 415, 20, 495, 553, 531]. Censoring
[648, 184, 559, 343, 486, 489]. Central
[631, 655, 70, 228, 341, 78]. cepstrum [483].
certain [570]. Cervonenkis [342]. chain
[214, 336, 128, 191]. chains [299, 239].
Change [326, 356, 106, 151, 376, 288, 524,
438, 270, 482, 48, 346, 342, 132, 392, 576, 73].
Change-point
[326, 106, 288, 438, 482, 48, 132, 392].
change-set [342]. Changes [630, 452].
channel [393, 392]. channels [403].
characteristic [366, 91, 257].
characteristics [347]. Characterization
[39, 671, 201, 54, 550, 135, 464, 4, 149].
Characterizations
[265, 646, 303, 361, 56, 160]. characterizing
[587]. Chi [618, 5]. Chi-Square [618, 5].
choice [75, 117]. circle [254]. Circular
[644, 668, 431, 83]. claims [380]. Class
[673, 573, 420, 5, 116, 230, 120, 9]. Classes
[597, 642, 320, 446, 342, 285]. classical [599].
Classification [643, 514, 172]. close [318].
clustering [439]. coefficient
[376, 260, 233, 590, 216, 594]. Coefficients

[610, 528]. Comment [434, 577, 435].
comments [118]. committed [477].
common [551]. compactly [358]. compare
[561]. Comparing [317, 311]. comparison
[90, 554]. complementary [303].
complexity [235]. component [430, 8].
components [487, 252, 571]. composite
[236, 550]. comprehensive [554].
computation [224, 331]. computing [194].
concave [291]. Concentration [523, 531].
concept [294]. condition [356].
Conditional
[631, 429, 107, 573, 517, 248, 39, 173].
Conditionally [609]. conditions [37, 355].
Confidence
[651, 166, 85, 48, 284, 138, 427, 32].
Connected [659]. Consecutive [668].
Conservative [427]. Consistency
[429, 667, 291, 207, 100, 110, 131, 395].
Consistent [360, 437, 158, 30, 183].
constancy [361]. constants [96].
constrained [525]. constraints [251, 535].
constructing [361]. construction [331].
Contacts [359, 365, 371, 377, 384, 391, 398,
405, 411, 417, 423, 428, 436, 443, 449, 454,
460, 467, 474, 480, 485, 491, 496, 500, 505,
511, 516, 521, 526, 532, 537, 542, 548].
contained [290]. Contaminated [619, 157].
context [533]. contiguous [515].
Continuous [670, 546, 211, 169, 555, 373,
518, 266, 120, 592]. continuous-time [518].
continuously [173]. contoured [504].
contrast [50]. controlling [272].
Convergence
[309, 141, 71, 53, 272, 445, 199, 74, 35, 263,
208, 62, 576, 588, 105, 257, 579]. convex
[360, 369, 197, 370]. Convolution
[644, 301, 197, 8, 209]. convolutions [314].
copula [387, 456, 492, 524, 580]. copulas
[265, 602]. correct [32]. Correction
[86, 111, 126, 442, 71]. corrections [440].
correctness [37]. correlated [247].
Correlation [638, 610, 574, 590, 442, 433].
correlations [4, 149]. corresponding [332].
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corrupted [339]. Countable [606].
counterfactuals [331]. counting [158, 122].
coupling [3]. Covariance
[434, 664, 435, 607, 569, 498, 56, 472, 459,
312, 560, 154, 404]. covariances [42].
covariate [495]. Covariates
[677, 678, 634, 130]. covering [346]. Cox
[158, 471, 216]. Cramér
[246, 515, 582, 293, 221, 37]. Cramér-Rao
[221]. Cramér-type [37]. Cramér-von
[293]. criterion [497]. critical [95].
Crossing [603]. crossover [544]. cube
[300]. cube-like [300]. cumulative
[71, 53, 422, 495, 553]. Current [190, 291].
current-status [291]. Curve
[650, 333, 309, 531, 601]. curves [203, 313].
CUSUM [73]. cut [529]. cut-off [529].

D [434, 654]. D-Optimal [654]. Darling
[293]. Darmois [167]. Data
[677, 678, 679, 626, 608, 637, 622, 240, 663,
444, 43, 437, 1, 573, 291, 502, 256, 462, 322,
512, 545, 499, 415, 278, 375, 531, 52, 182].
Data-driven [240]. Data-Located [677].
decisions [566]. decomposable [67].
decomposition [465]. Deconvolution
[632, 385, 598, 330, 564]. Deconvolving
[358]. Deficiency [611, 66, 59, 229]. defined
[247]. deformation [407]. degenerate
[309, 337]. degrees [5]. delay [267]. delta
[472, 410]. delta-method [472]. densities
[487, 110, 549, 358]. Density
[639, 621, 624, 628, 120, 604, 632, 77, 86, 111,
124, 338, 360, 282, 211, 295, 169, 555, 199,
517, 214, 385, 263, 316, 476, 113, 266, 457,
137, 161, 462, 409, 273, 330, 535, 426, 556,
370, 96, 234, 508, 484, 52]. Dependence
[672, 665, 296, 255, 356, 38, 219].
Dependent
[617, 645, 668, 166, 486, 385, 340, 589, 217,
408, 161, 322, 234, 151, 227, 223].
depending [173]. depth [503]. Derivatives
[639, 161, 535]. Derived [670]. design
[402, 309, 543, 563, 457, 6]. Designs

[617, 654, 281, 254, 95]. detecting [270, 73].
Detection [633, 630, 452, 438, 162, 237, 242,
277, 321, 374, 425, 540, 534, 600, 151].
detectors [354]. determinant [134].
Deterministic [608]. Deviation
[624, 147, 210, 510, 499, 308, 507].
deviations [582, 67, 297, 132, 273, 389, 337,
355, 128, 227, 223]. difference
[599, 159, 125]. differences [447]. different
[317, 311]. differentiable [150]. differential
[267]. diffusion
[514, 260, 233, 289, 458, 336, 202, 9].
dimension [237, 242, 348]. Dimensional
[675, 320, 259, 414, 336, 101, 209, 509].
dimensions [569, 137]. discounted [463].
Discrete
[671, 453, 502, 236, 22, 13, 11, 575, 121].
Discriminant [299]. discrimination
[239, 68]. Distance
[63, 446, 476, 584, 30, 84, 451, 154, 302].
distances [581]. distinguished [264, 324].
distortions [172]. Distribution
[618, 655, 617, 104, 630, 620, 314, 16, 45, 107,
115, 559, 486, 407, 333, 48, 584, 130, 80, 116,
153, 464, 396, 557, 18, 145, 576, 318, 565,
597, 8, 160, 594, 541, 38, 83, 525].
distribution-free [116]. Distributions
[655, 670, 673, 645, 647, 671, 615, 646, 479,
107, 326, 163, 261, 453, 194, 72, 102, 39, 230,
126, 114, 551, 172, 21, 123, 318, 58, 4, 504, 196,
171, 197, 547, 201, 206, 252, 191, 149, 133].
Divergence [628, 645, 283, 345].
divergences [581]. divisible [126, 114].
does [125]. Domains [606, 300]. Donsker
[446]. Donsker-classes [446]. Double [659].
Doubly [673]. down [576]. drift
[406, 233, 289, 458]. Driven [675, 256, 240].
Dutilleul [435]. Dvoretzky [651]. dyadic
[481]. dynamical [225, 165].

edges [269]. Edgeworth [381, 335, 364].
Effects [649, 103, 549]. Efficiency
[565, 182, 315, 357, 522, 583, 179, 193, 67,
224, 58, 92, 337, 355, 274, 134]. Efficient
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[300, 353, 451, 191, 258, 594, 441, 164, 275,
260, 102, 40]. Efron [37]. ellipsoids
[65, 427]. Elliptical [655, 673]. elliptically
[504]. EM-estimator [41]. emperors [577].
Empirical
[378, 618, 631, 98, 396, 627, 99, 642, 276, 314,
399, 49, 271, 115, 200, 262, 456, 492, 580,
424, 363, 217, 520, 335, 341, 280, 249, 28,
506, 513, 329, 287, 250, 207, 257, 71, 53, 38].
Entropic [606]. entropy [397].
environment [522, 533, 452]. equality
[472, 116]. equals [2]. Equation [647, 437].
Equations [675, 275, 267, 159].
equivalence [241]. ergodic
[555, 573, 260, 447, 307]. ergodicity [400].
Errata [24, 25, 22]. Erratum
[246, 34, 196, 324]. Error [677, 637, 470, 396,
317, 311, 58, 8, 93, 146, 207, 594]. Errors
[617, 676, 661, 614, 632, 226, 477, 306, 310,
426, 6]. Errors-in-Variables [614, 226].
estimability [330]. estimate [100, 8].
estimates [1, 36, 115, 288, 573, 482, 72, 30,
29, 3, 137, 302, 143, 97]. Estimating
[679, 608, 458, 535, 437, 42]. Estimation
[527, 272, 613, 211, 259, 283, 407, 639, 470,
113, 7, 543, 621, 374, 425, 551, 159, 609, 204,
307, 336, 628, 434, 426, 615, 463, 404, 435,
665, 663, 525, 607, 395, 349, 338, 360, 166,
178, 320, 282, 498, 295, 200, 169, 343, 372,
419, 199, 486, 339, 164, 231, 517, 420, 490, 157,
275, 214, 226, 431, 373, 260, 357, 247, 333, 453,
502, 203, 533, 518, 446, 158, 408, 476, 309, 233,
289, 583, 119, 102, 104, 80, 205, 222, 305, 457,
367, 354, 220, 118, 321, 47, 493, 284, 459, 82].
estimation [285, 530, 161, 590, 165, 202,
120, 123, 462, 150, 187, 192, 519, 409, 300,
549, 19, 34, 268, 588, 301, 353, 375, 287, 380,
84, 350, 494, 451, 105, 170, 99, 121, 216, 356,
556, 106, 40, 191, 258, 594, 96, 441, 541, 348,
234, 508, 198, 276, 466, 183, 235, 601].
Estimator
[604, 429, 430, 559, 332, 413, 522, 26, 477, 79,
483, 131, 101, 229, 499, 572, 243, 20, 41].
Estimators

[672, 667, 617, 251, 133, 124, 127, 382, 325,
211, 88, 524, 555, 420, 263, 316, 48, 90, 476,
98, 570, 266, 135, 297, 112, 238, 396, 87, 144,
108, 317, 311, 286, 292, 273, 415, 442, 433, 397,
389, 58, 597, 370, 484, 488, 227, 52, 403, 50].
evaluated [38]. Evaluation [679, 238].
event [278]. event-history [278]. events
[21]. Exact [339, 647, 194]. Examples [419].
excursions [75, 117]. existence [400, 208].
expansion [261, 363, 179, 335, 364, 471].
expansions [388, 381, 26, 19, 34].
Expectation [464, 642]. Expectations
[652, 656, 173]. expected [463].
experiments [103, 290, 128, 6]. Explicit
[544, 557]. explosive [144]. exponent [133].
Exponential [538, 603, 303, 418, 593, 54,
523, 574, 551, 464, 189, 4, 565, 149, 525, 571].
exponentiality [577, 230, 355, 565].
exponentiated [353]. expressed [452].
expressions [557]. Extended [560, 601].
extension [167]. extensions [574].
Extremal [566, 16]. Extreme
[672, 272, 559]. extremum [304].

factor [390]. factorial [95]. factorization
[586]. Families
[603, 303, 418, 593, 54, 2, 189, 68]. family
[30, 442, 433, 547]. feedback [129]. field
[15, 46]. fields [429, 247, 78, 75, 117, 279].
filtered [290]. filtering [65, 271, 152].
filters [575]. finite [518, 386, 47, 299, 128].
First [647, 408]. Fisher [318, 584, 63].
Fisher-type [63]. Fit
[629, 412, 249, 193, 421, 568, 145, 240].
fitting [327]. fixed [166, 87, 144]. forms
[507, 562]. formula [66, 59, 331].
foundations [599]. Fourier [254, 363].
fractional [468, 475, 95]. framework [540].
Fredholm [675]. free [116]. freedom [5].
Function
[618, 667, 674, 670, 654, 669, 662, 314, 366, 1,
115, 339, 104, 457, 354, 91, 530, 101, 322,
499, 415, 432, 572, 463, 541, 495, 553, 41].
Functional [212, 676, 168, 105, 319, 573,
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431, 35, 587, 158, 341, 493, 202, 499].
functionals
[77, 86, 111, 49, 261, 113, 305, 26, 477, 28, 186,
493, 204, 123, 501, 506, 513, 576, 301, 198].
Functions
[624, 675, 567, 210, 54, 80, 321, 374, 425, 307,
568, 150, 187, 501, 506, 513, 300, 545, 268, 504,
170, 197, 195, 257, 71, 53, 40, 96, 308, 508, 38].

gain [146]. Gamma [648, 382]. GARCH
[400, 613, 276]. Gaussian [349, 536, 559,
528, 666, 232, 470, 305, 393, 483, 75, 117, 27,
129, 501, 15, 195, 160, 234, 73]. General
[667, 603, 534, 127, 286, 292, 318, 206, 46,
395, 501]. generalization [56].
generalizations [293]. Generalized
[605, 382, 413, 193, 369, 486, 130, 447, 79,
464, 557, 154, 160, 308]. generated [303].
Generating [674, 662, 432]. Geometric
[669, 400]. Gini [599]. given [581, 380].
Glivenko [33]. global [57]. GM [520].
GM-testing [520]. GMANOVA [560].
Good [659]. Goodness
[145, 412, 249, 193, 421, 568].
Goodness-of-fit
[145, 412, 249, 193, 421, 568]. Grouped
[401]. growing [237, 242]. growth [601].
guarantee [551].

H [435]. half [497]. hazard
[602, 1, 255, 554]. hazard-based [255].
Heavy [625, 615, 559, 279]. heavy-tailed
[559, 279]. height [153]. Hellinger [30].
Help [359, 365, 371, 377, 384, 391, 398, 405,
411, 417, 423, 428, 436, 443, 449, 454, 460,
467, 474, 480, 485, 491, 496, 500, 505, 511,
516, 521, 526, 532, 537, 542, 548]. Henze
[92]. heterogeneity [278]. heteroscedastic
[200, 262, 509]. heteroscedasticity [488].
hidden [152, 336, 403]. High
[75, 117, 374, 336, 509, 219].
high-dimensional [336, 509].
high-variable [374]. Higher [177, 561, 137].
Hilbert [340]. Hilbert-valued [340].

Hilbertian [250]. Hill [413, 587].
Histogram [444]. history [278]. Hölder
[257, 320, 642]. Hölderian [341].
homodyne [354, 375]. homogeneity [15].
hybrid [438]. Hyperbolic [670].
hypotheses
[43, 406, 236, 550, 225, 145, 195, 566, 148].
Hypothesis [630, 319, 200, 328, 23, 17, 12,
24, 25, 126, 114, 306, 310, 368, 155].
hypothetical [172].

ideal [354]. identifiability [330]. identities
[464]. identity [569, 56]. II
[24, 66, 475, 419, 103, 17, 242, 310, 22, 13,
117, 144, 317, 506, 513, 450, 292, 227]. Iid
[652, 656]. III [23]. Ill [676, 529, 543].
ill-posed [529, 543]. Ill-Posedness [676].
Image [393, 269, 204]. images [185].
immigration [18]. Implication [676].
imply [125]. improve [192]. Improved
[672, 597]. incidental [143]. incomplete
[1, 326]. inconsistent [175]. Increase [608].
increment [581]. Independence
[125, 387, 469, 163, 201, 274, 383, 298, 473].
independent [125, 189, 179]. Index
[672, 608, 497, 559, 519]. Indexed [642].
indirect [570, 82, 451]. individual [278].
induced [212]. Inequalities
[340, 327, 351, 523, 562]. Inequality
[659, 650, 586, 221, 246, 552]. Inference
[660, 678, 612, 345, 424, 518, 557, 451].
Inferential [650]. infinite
[115, 259, 101, 209]. infinite-dimensional
[259, 101, 209]. infinitely [126, 114, 150].
Inflated [660, 678]. influence [544, 313].
Information
[674, 270, 662, 326, 318, 290, 63].
Information-theoretic [270].
inhomogeneity [481]. inhomogeneous
[458, 64]. input [275]. inputs [385].
insurance [463]. Integral [675, 194].
integrated [580, 412, 249, 224, 8, 61, 198].
integration [215]. intensity
[567, 538, 368, 122]. intermediate
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[479, 193, 67]. Interpolation [616, 512, 578].
Interval [184, 268]. intervals [166, 48, 138].
Intraclass [664, 442, 433]. Introduced
[611]. invariance [250, 390, 151]. Invariant
[634, 191, 143, 140]. Inverse
[633, 626, 627, 540, 352, 534, 287, 160].
inversion [14]. Inverted [655]. invertible
[258]. invitation [220]. involving [251]. ion
[403]. isomorphism [94]. isotropic [584].
iterated [168]. Iteration [670].

Jacobi [545]. Jensen [659]. Jittering [604].
Johann [176]. joint [77, 86, 111, 602, 153].
jump [336]. jumps [538, 170, 394].

Kaplan [248, 33, 229]. Kernel
[1, 667, 373, 640, 604, 97, 124, 282, 211, 215,
316, 137, 389, 61, 227, 52]. Kernel-Type
[667]. Kernels [667, 154]. Khmaladze
[412]. Kiefer [651, 127, 168, 51]. known
[430]. Kolmogorov [596]. Kronecker
[434, 435, 459, 404]. Kullback [283].

LAD [20]. Laguerre [598]. LAN
[324, 179, 264]. LAN-representations
[324, 264]. Laplace [263, 194, 329]. Large
[349, 147, 67, 297, 624, 273, 499, 389, 355, 308,
569, 245, 326, 5, 510, 21, 132, 337, 128, 410].
Lasso [401, 488, 509]. lattice [163]. law
[573, 587, 168, 410]. laws
[303, 497, 415, 329, 353]. leading [126, 114].
Least [617, 235, 527, 26, 131, 307, 108].
least-squares [108]. Lee [435]. left [322].
Leibler [283]. lemma [124]. length
[153, 138, 52]. lengths [577]. level
[641, 75, 117, 64]. Lévy [303, 424, 463]. life
[230]. Lifetime [645]. Lifetimes [658, 367].
like [300]. Likelihood
[607, 315, 166, 524, 35, 522, 533, 476, 471,
135, 47, 396, 290, 571, 97]. Lilliefors [355].
Limit [605, 631, 279, 479, 468, 475, 35, 212,
70, 333, 341, 280, 78, 228, 415, 196, 171].
Limiting [45, 573, 38]. limits [136]. line
[441]. Linear [617, 614, 654, 370, 465, 529,

431, 446, 130, 205, 244, 305, 543, 563, 280,
471, 159, 493, 110, 82, 37, 462, 549, 301, 390,
595, 252, 356, 106, 427, 258, 240]. Linearity
[2]. linearly [560]. Local
[319, 612, 455, 629, 623, 169, 123, 64, 651, 503,
468, 475, 346, 122, 92, 355, 57, 146, 356, 293].
Locally [103, 217, 243]. Located [677].
Location [673, 175, 2, 68, 525, 466].
Location-Scale [673, 68]. logarithm
[415, 168]. logistic [345, 208]. long
[280, 296]. long-range [296]. Longitudinal
[626, 437]. look [539]. Loss [628, 197].
losses [222, 564]. Lower
[85, 676, 210, 583, 464, 557, 179].

M [434]. MA [518]. Manifolds
[667, 372, 419]. Mann [589]. many
[130, 321]. MAP [641]. maps [372, 419].
marginal [549]. Marginalized [678].
marginals [116]. Markov [157, 214, 152, 98,
299, 336, 239, 636, 128, 191, 395, 403].
Markovian [461]. martingale [447, 146].
martingales [70, 223]. Math
[111, 246, 24, 25, 142, 196, 324, 149].
Mathematical [434]. Matrix
[655, 607, 569, 586, 598, 39, 318, 560].
Maximal [665]. maximin [281, 550].
Maximum
[533, 47, 607, 166, 524, 522, 476, 135, 97].
Maxiset [338, 633, 349]. maxisets [323].
Mean [619, 55, 142, 361, 418, 593, 210, 334,
304, 328, 335, 364, 29, 2, 79, 18, 576, 32].
mean-value [29]. Means [634, 81, 55, 142].
Measure [645]. Measurement
[677, 676, 221, 246, 317, 311]. measures
[386, 345, 141, 69]. median [36, 55, 142].
medians [55, 142]. Meier [248, 33, 229].
memory [280]. Method [612, 344, 215, 231,
263, 194, 472, 523, 3, 459, 84, 541, 410, 50].
Methods [111, 361, 246, 24, 25, 434, 142,
196, 324, 149, 578]. minimal [45]. Minimax
[236, 614, 457, 354, 162, 421, 478, 132, 448,
450, 600, 301, 644, 140, 52, 65, 80, 205, 23,
17, 12, 24, 25, 123, 150, 350, 96, 298, 473].
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minimaxity [87, 144]. minimizers [399].
Minimum
[446, 30, 302, 476, 581, 84, 451, 50]. mirror
[369]. Miscategorized [677]. Mises
[584, 515, 293]. Mises-type [515]. Missing
[678, 626, 182]. Mitscherlich [654]. Mixed
[675, 232, 549, 588]. mixed-effects [549].
mixed-rates [588]. Mixing
[631, 661, 663, 226, 409, 62, 228, 556].
Mixture [673, 487, 430, 590]. MLE
[528, 175, 208]. Mode [453, 622, 573, 471].
Model
[660, 612, 620, 649, 60, 445, 498, 430, 344, 270,
157, 226, 158, 289, 152, 305, 393, 459, 110,
101, 317, 311, 519, 122, 301, 442, 433, 560,
426, 216, 427, 594, 302, 348, 465, 276, 395].
modeling [323]. Models
[678, 613, 655, 617, 614, 434, 636, 404, 435,
665, 646, 382, 36, 44, 406, 387, 524, 529, 431,
254, 261, 130, 205, 244, 269, 543, 563, 185,
345, 267, 544, 255, 493, 3, 204, 396, 590, 37,
188, 549, 278, 251, 390, 20, 40, 191, 394, 240,
546, 509, 466, 97, 403, 182, 601]. Moderate
[227, 223, 582, 389]. Modification
[677, 416]. Modified [41, 124]. modulated
[336]. Moment [588, 353, 432, 287, 547].
moment-empirical [287]. moment-type
[353]. Moments
[673, 606, 400, 468, 475, 518]. Monotone
[402, 547, 231]. Monotonicity [641, 362].
Monro [388, 661]. most [103]. Motion
[675, 77, 86, 111]. moving [579].
MR1202799 [149]. MR1257978 [25].
MR1257983 [24]. MR1324693 [142].
MR1372016 [111]. MR1692715 [196].
MR1841806 [246]. MR1979746 [324].
Multi [641, 393, 392, 465]. multi-channel
[393, 392]. Multi-level [641]. multi-way
[465]. Multichannel [277].
multidimensional [536, 540]. Multilevel
[677]. multinomial [67]. multiparameter
[76, 88, 72]. Multiple
[630, 524, 590, 588, 595]. multiple-set [595].
multiplicative [122, 416]. Multiplicity

[647]. multiscale [333]. Multivariate
[653, 657, 613, 555, 332, 673, 624, 459, 274,
366, 43, 178, 382, 469, 515, 438, 203, 584,
116, 421, 79, 110, 172, 530, 161, 187, 300,
389, 572, 15, 257, 383].

N [459]. natural [303, 418, 593, 54].
nearest [397]. nearly [108]. Necessary
[653, 657, 148]. NEF [361]. Negative [620].
neighbor [397]. Nevzorov [149]. Neyman
[256]. no [111, 246, 24, 25, 142, 196, 324].
noise [528, 339, 232, 7, 185, 393, 225, 165,
202, 600, 195]. noises [408]. noisy [375].
Nominal [677]. Non
[468, 475, 655, 654, 330, 636, 208, 224, 337].
Non-Central [655]. non-degenerate [337].
Non-estimability [330]. non-existence
[208]. Non-Linear [654]. non-standard
[224]. Non-uniform [468, 475].
nonasymptotic [184]. noncentral [280].
noncentrality [590]. Noncommutative
[221, 246]. nonhomogeneous [567, 73].
Nonlinear
[609, 344, 490, 261, 26, 296, 317, 311, 84, 494].
nonnegative [586, 328]. Nonparametric
[653, 657, 376, 643, 502, 476, 304, 289, 367,
640, 306, 310, 368, 186, 284, 161, 202, 578,
375, 380, 216, 556, 429, 60, 596, 349, 43, 362,
44, 76, 88, 343, 424, 74, 379, 263, 333, 402,
328, 233, 119, 241, 23, 17, 12, 24, 25, 277,
421, 478, 238, 172, 396, 139, 187, 228, 499,
415, 350, 312, 195, 155, 97, 32, 182].
nonregular [72]. norm [320, 222]. Normal
[130, 29, 107, 430, 270, 79, 123, 318, 68, 561,
133, 592]. Normality [653, 657, 679, 366, 49,
413, 522, 39, 125, 101, 432, 57, 20, 46].
normalization [479]. normalized
[218, 253]. normed [446]. norms [49]. note
[281, 312, 484, 331]. NPMLE [182].
nuisance [177, 543, 188, 143]. null [236].
number [245, 5, 21, 18]. numbers
[346, 189, 410]. Numerical [675].

observations [179, 82, 307, 161].



9

Occupation [636]. off [529]. offspring [18].
Oja [635]. Omnibus [329]. on-line [441].
One [414, 497, 66, 59, 304, 328, 2, 312, 313].
One-dimensional [414]. one-half [497].
one-sample [66]. one-sided
[304, 328, 312, 313]. online [572]. Operator
[567, 259, 598, 352]. Operator-based [567].
operators [472]. Optimal
[210, 74, 275, 643, 639, 341, 654, 285, 578,
616, 122, 638, 96, 6, 437, 281, 288, 254, 152,
570, 575, 75, 117, 139, 545, 239]. optimality
[177, 5, 9, 92, 355, 196, 171, 243, 293].
Optimally [313]. Oracle
[445, 586, 327, 351, 305, 519]. oracles [231].
Order [605, 635, 669, 602, 479, 177, 357, 212,
520, 408, 583, 80, 205, 266, 574, 464, 37, 239,
561, 554, 219, 32]. Ordered [646, 551].
ordering [571]. ordinal [465]. origin [360].
orthogonal [273]. Ostensibly [625].
Outliers [618, 623, 625, 455].

P [435]. PAC [399]. paper [149]. parallel
[554, 571]. Parameter
[82, 272, 166, 558, 157, 85, 522, 408, 26, 118,
458, 2, 75, 117, 101, 19, 34, 99, 121, 209, 348].
Parameters [609, 177, 406, 270, 587, 7, 173,
551, 159, 87, 144, 590, 188, 251, 597, 427,
441, 143, 525, 546, 276, 466]. Parametric
[420, 622, 524, 533, 267, 145, 278, 148].
parametrization [593]. Pareto [597]. Part
[506, 513]. partial [340, 254, 205, 244, 576].
Past [658]. Path [486]. Path-dependent
[486]. paths [295, 514]. PDE [135]. PDE’s
[121]. Pearson [618, 623, 638].
Penalization [612]. Penalized [666, 231].
penalties [235]. penalty [256, 463]. period
[339]. Periodic [613, 400, 339, 269].
periodically [247]. periodicity [458].
periods [3]. permutation [390, 181].
permutations [10]. perspectives [512].
Perturbation [143]. perturbed [38].
Pfanzagl [176]. Phillips [563]. Piecewise
[462, 481]. Pinsker [232]. plots [536, 414].
plug [483]. plug-in [483]. Point

[633, 184, 288, 326, 438, 482, 48, 30, 414, 132,
392, 145, 356, 106, 38, 151]. points
[503, 524, 336]. Pointwise
[530, 199, 309, 457, 535, 243, 426]. Poisson
[678, 567, 583, 368]. polynomial
[481, 418, 281, 327, 21]. polynomials
[156, 556]. polytomous [60, 345].
population [47, 188]. Populations
[652, 656, 116, 561]. posed [529, 543].
Posedness [676]. positive
[501, 506, 513, 329]. possibly [444, 115].
Post [643]. Post-Processing [643].
posterior [445, 72, 130, 2, 148, 294]. Power
[629, 623, 479, 31]. powerful [103]. pp [434].
precedence [414]. predictable [558].
predicting [110]. Prediction
[344, 637, 259, 470]. Predictive [620, 628].
Preliminary [442, 433]. presence
[343, 415]. principle [147, 308]. principles
[389, 250, 151]. prior [445]. priority [142].
priors [349]. Probabilities [603, 636, 380].
Probability [626, 647, 208, 201, 96].
problem [288, 326, 456, 164, 316, 482, 478,
346, 342, 392, 139, 174, 206, 95, 140].
Problems [633, 361, 177, 304, 126, 114, 540,
132, 224, 352, 534, 287, 121, 14, 566].
procedures [44, 570, 345, 561, 579, 585, 73].
Process [627, 610, 567, 528, 438, 388, 248,
502, 213, 587, 408, 280, 249, 28, 368, 87, 144,
18, 122, 250, 146, 234, 73, 422, 489].
Processes
[631, 13, 11, 642, 527, 147, 400, 211, 200, 262,
259, 456, 492, 536, 555, 580, 424, 490, 35, 373,
412, 70, 81, 109, 217, 520, 518, 158, 233, 289,
583, 98, 266, 341, 118, 414, 108, 568, 202, 120,
506, 513, 409, 9, 145, 576, 168, 258, 276, 22].
Processing [643]. Product
[434, 435, 425, 94, 459, 141, 69, 404]. profile
[471]. projection [445]. Properties
[613, 524, 528, 266, 483, 9, 287, 105, 547, 31,
73, 219]. property [16, 565]. proportional
[265]. pseudo [524]. Purely [144]. purity
[375].



10

QML [613]. quadratic
[261, 26, 507, 151, 562, 105]. Quantile
[669, 663, 429, 341, 322, 71, 53, 308, 422, 495,
553, 489]. Quantiles [672, 89, 61].
quantitative [410]. Quantization
[439, 207, 206]. quantizations [252].
quantum [354, 220, 221, 246, 375]. Quasi
[197, 586, 465]. quasi-Bayesian [586].
Quasi-convex [197]. quasi-symmetry
[465]. questions [570].

Radon [478]. Random
[659, 605, 608, 661, 664, 610, 649, 646, 429,
156, 210, 559, 407, 103, 247, 402, 522, 533, 472,
584, 452, 78, 125, 501, 506, 513, 512, 62, 549,
55, 142, 279, 380, 591, 390, 146, 46, 38, 489].
random-effects [549]. randomized [399].
range [296]. rank
[147, 115, 103, 91, 274, 601]. ranking [312].
Rao [246, 221]. rare [21]. Rate
[35, 208, 579, 445, 602, 263, 122, 554]. Rates
[667, 643, 199, 74, 309, 141, 588, 128, 96].
Ratio [413, 615, 315, 35, 547, 571]. ratios
[290]. Rayleigh [557]. Real [663].
Real-Valued [663]. reconstruction
[316, 393]. Record [674, 662, 557]. records
[4, 149]. recovery [269, 285, 139].
Rectangular [671]. Recursive [558].
reduced [601]. regenerative [3]. regions
[85]. Regression [660, 678, 418, 667, 648,
676, 640, 654, 622, 627, 578, 60, 303, 361,
281, 362, 555, 343, 74, 379, 373, 254, 261,
291, 402, 158, 236, 7, 119, 241, 26, 457, 345,
100, 208, 421, 296, 396, 131, 307, 101, 37,
139, 499, 415, 389, 572, 84, 190, 426, 195,
160, 20, 71, 53, 40, 594, 6, 422, 495, 553].
regressive [226]. regret [140]. Regular
[617, 214, 29, 206, 133]. regularity [30].
Regularization [352, 534]. regularizations
[529, 563]. regularized [588]. reign [577].
related
[361, 56, 327, 351, 164, 482, 304, 478, 31].
relation [224]. Relative [637, 229].
Reliability [668]. remark [183]. Renewal

[109, 461, 502]. representation
[248, 322, 51]. Representations
[591, 127, 264, 324]. Resampling [611].
Residual [520, 645, 262]. Residuals
[618, 627, 115, 312, 160]. resolution [64].
respect [229, 160]. Response
[677, 435, 553]. Responses [626].
Restoration [185]. restricted [85]. result
[554]. Results
[650, 555, 573, 401, 109, 217, 273, 499, 31].
reversed [602]. Révész [572]. review [593].
revisited [593, 448, 450]. reward [502].
Riemannian [372, 419]. right [343]. Risk
[570, 399, 316, 132, 68, 504, 106, 128].
Risk-optimal [570]. risks [463]. Robbins
[388, 661]. Robust [136, 157, 84, 79, 276].
Robustness [172, 455, 575]. Rosen [434].
Roy [435, 459]. ruin [380]. rules [504, 323].
RWRE [621].

S [434]. S. [459]. Saddlepoint [584].
Sample [679, 605, 619, 295, 596, 361, 418,
66, 59, 89, 456, 2, 94, 380, 337, 140, 148, 592].
sampled [462]. samples [326, 15, 383].
sampling [123, 121, 134, 97]. saturated
[95]. Scale [673, 652, 656, 551, 68, 99, 40].
scheme [236, 67]. schemes
[22, 13, 11, 27, 129, 534]. Score
[643, 568, 31]. score-functions [568].
seasonal [280]. Second
[205, 266, 239, 357, 518, 583, 80, 37].
Second-order [266, 357]. Selecting [649].
Selection
[640, 188, 444, 481, 445, 498, 289, 367, 426].
Self [253, 218]. Self-normalized [253, 218].
Semi [622, 524, 98]. semi-Markov [98].
Semi-Parametric [622, 524].
semimartingale [93, 394].
Semiparametric
[430, 226, 225, 165, 357, 191, 394].
Sequences
[631, 340, 589, 477, 280, 243, 323, 151].
Sequential
[233, 269, 147, 262, 408, 289, 19, 34, 239].
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serial [91]. Serials [672]. Series [609, 558,
200, 262, 215, 470, 100, 483, 273, 105]. set
[284, 346, 342, 595, 566]. set-valued [566].
setting [501]. setup [166]. shape [339, 137].
Sharp [320, 676, 507, 231, 203]. Sheppard
[440]. Shift [390, 357, 92]. shifts [407].
Shiryaev [73]. shorth [325, 153]. shortt
[213]. shrinkage [357]. sided
[304, 328, 312, 313]. sieves [50]. sign
[44, 76, 88, 455]. Signal
[633, 540, 162, 237, 242, 277, 82, 534, 600].
signed [386]. simple [208, 91]. simplicial
[503]. simulation [476, 451].
simulation-based [476, 451].
simultaneous [90]. Sine [670]. single [519].
single-index [519]. Size [605, 2, 416, 148].
sizes [442, 433]. skew [432]. Skewness
[679, 635, 447]. Skitovich [167]. slightly
[452]. slippage [140]. Sloan [374]. Small
[632, 587, 225, 306, 310, 165, 202]. Smirnov
[596]. smooth [288, 321, 204, 307, 101, 187].
smoothed [229]. smoothing
[351, 104, 244, 75, 117, 122, 356, 97].
smoothness [378, 112, 64]. Sobolev [285].
Solution [647, 675, 139, 140]. solutions
[437, 267]. Some
[469, 580, 401, 217, 126, 114, 512, 287, 646,
387, 275, 70, 29, 574, 28, 110, 202, 224, 273,
504, 160, 191, 151, 227, 223, 601, 227].
Space [675, 107, 386, 374, 94]. spaces
[85, 446, 425, 439, 209]. spacing [45].
spacings [10, 219]. sparse [323, 509].
Spatial [282, 663, 373, 347]. spatially
[119, 155]. special [565]. specification
[394]. Spectral [529, 247, 518, 234]. speed
[272]. sphere [15]. sphericity [569]. spite
[330]. spline [131]. splines [351, 379].
Square [618, 5]. squared [8]. Squares
[617, 527, 26, 131, 307, 108, 235]. Srivastava
[434]. stability [497]. stable
[303, 497, 118, 318, 329, 87]. standard [224].
State [636, 375]. Stationarity [400, 527].
Stationary [631, 503, 555, 573, 528, 267, 78,
447, 299, 307, 409]. Statist

[111, 246, 24, 25, 142, 196, 324, 149].
Statistic [638, 539, 589, 447, 46].
Statistical
[660, 678, 156, 518, 599, 3, 609, 647, 394, 536,
70, 267, 186, 172, 285, 557, 546]. Statistics
[605, 434, 615, 669, 418, 479, 461, 515, 212,
333, 194, 328, 582, 91, 574, 67, 464, 224, 228,
337, 293, 31, 106, 347, 14, 652, 656, 181, 151,
592]. Status [648, 291, 190]. Stein
[231, 357, 504]. Stein-rules [504]. step
[416]. Stochastic
[93, 146, 675, 81, 381, 267, 135, 159, 568, 27,
42, 129, 121, 416, 579, 585, 541, 466, 554].
stratified [47]. strict [527, 362]. strictly
[329]. Strong [536, 667, 322, 62, 61, 456,
492, 580, 74, 248, 213, 100, 510]. Strongly
[158, 437, 247, 234]. Structural [564].
Structure [434, 435, 574, 459, 404].
structured [560]. Structures [664, 201].
Student [539, 547]. Studentized [335, 364].
Study [224]. sub [533]. sub-ballistic [533].
subclass [303]. Subject [677].
subsampling [279]. suffering [367].
Sufficiency [189]. sum [125]. Summaries
[679]. sums [340, 62, 576, 218, 253]. sup
[320, 222, 576]. sup-functionals [576].
sup-norm [320, 222]. Superefficient [178].
superkernel [484]. supermartingale [587].
Supervised [514]. Supplement [253].
support [113, 206]. supported [358].
Supremum [642]. sure [325]. survey
[570, 22, 13, 11]. survival [41]. switching
[395]. Symmetric
[664, 652, 656, 602, 497, 5, 55, 142].
symmetrization [69]. symmetrized [141].
symmetry [186, 174, 92, 465]. Systems
[668, 225, 165, 554, 571].

T [434]. tables [465]. Tail
[314, 672, 615, 665, 663, 547]. tailed
[559, 279]. Tails [625]. tangents [180].
TAR [490]. tensor [425]. terms [554].
Terrell [671]. tessellations [29]. Test
[653, 657, 623, 363, 610, 596, 136, 315, 487,
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378, 387, 524, 332, 5, 333, 334, 328, 18, 442,
433, 92, 355, 383, 83, 298, 473]. Testing
[43, 362, 406, 163, 630, 641, 230, 434, 278,
576, 432, 15, 644, 435, 319, 569, 527, 177,
200, 412, 520, 304, 472, 236, 225, 23, 17, 12,
24, 25, 126, 114, 306, 310, 368, 421, 478, 195,
566, 348, 155, 240, 404, 148]. Tests
[618, 629, 31, 634, 376, 366, 66, 59, 36, 76,
455, 469, 536, 5, 103, 116, 550, 249, 193, 186,
255, 414, 256, 568, 9, 145, 329, 565, 274].
Theil [332]. their [200, 520, 125, 274].
theorem [35, 70, 280, 78, 510, 167, 197, 209].
Theorems
[631, 468, 475, 212, 341, 228, 279, 61, 71, 53].
theoretic [270]. theoretical [401]. Theory
[626, 605, 655, 272, 413, 381, 109, 48, 221,
246, 296, 506, 513, 10, 286, 292, 595, 181].
Third [32]. Third-order [32]. Three [328].
threshold [490]. tied [576]. tied-down
[576]. Tikhonov [563]. Time [609, 645, 675,
558, 211, 200, 262, 169, 555, 215, 470, 518,
266, 458, 551, 483, 575, 120, 105, 121].
time-varying [558]. tomography
[164, 354, 375]. Total [154, 584, 581].
tracking [558]. Transform [638, 478, 329].
transformation [412]. transient [3].
transition [214]. treatment [544].
treatments [245]. trend [178, 260].
Triangular [675, 228, 552]. trimmed
[335, 364, 582]. Truncated
[408, 673, 615, 322, 579, 585, 495, 553, 531].
truncation [546]. Twice [637]. Two
[596, 366, 199, 118, 645, 675, 77, 86, 111, 430,
103, 482, 472, 550, 544, 551, 337, 15, 561, 383].
two-component [430]. Two-sample
[596, 337]. two-treatment [544]. two-way
[103]. Type [618, 667, 515, 582, 100, 249,
306, 310, 37, 353, 63]. Types [647].

unbiased [55, 142, 252]. Uncertain [648].
uncorrelated [591]. unequal [442, 433].
unified [261, 590, 14]. Uniform
[667, 248, 415, 468, 475, 341, 68, 243, 51].
uniformity [363, 83]. unimodal [197].

Units [652, 656]. univariate [503].
universal [100, 131]. universally [133].
unknown
[339, 598, 457, 367, 112, 352, 251, 40].
unlinking [592]. unstable [108]. Upper
[501, 506, 513, 210]. use [200]. using
[596, 456, 545, 556].

V [655]. V. [149]. Validation [677]. value
[272, 593, 559, 29, 224, 294]. Valued
[663, 340, 566]. Values [674, 647, 662, 557].
Vapnik [342]. Varentropy [658]. variable
[210, 328, 374]. Variables [401, 614, 664,
646, 226, 321, 125, 62, 591, 227, 223].
Variance
[545, 562, 349, 382, 211, 115, 54, 412].
Variance-optimal [545]. Variate [655, 39].
variation [376, 581, 63, 154, 133]. Various
[652, 656]. varying [558, 216, 594].
varying-coefficient [216]. vector [107].
Versions [173]. versus [243]. via
[481, 608, 643, 289, 307, 519, 576, 432, 84, 675].
View [633, 184]. Vitality [669]. volatility
[466]. Volterra [675].

walk [522, 533]. walks [584, 55, 142].
Warped [517]. Wasserstein [666]. Watson
[249]. Watson-type [249]. wave [275].
Wavelet [112, 555, 58]. Wavelets [494].
Wavelets-based [494]. way [103, 465].
weak [602, 587, 30, 600, 356, 410]. weakly
[75, 117, 234]. Weighted
[424, 81, 527, 281, 89, 515, 599, 425, 576].
weighted-Gini [599]. weighting [523].
Weights [626]. white [339, 232]. Whitney
[589]. whose [107]. width [166]. Wigner
[354]. Wishart [655]. within [5]. without
[37, 252, 546]. Wolfowitz [651]. work [176].
Woźniakowski [374].

Zero [660, 678, 303, 334]. Zero-Inflated
[660, 678]. Zwet [635].
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[118] R. Höpfner. Two comments on parame-
ter estimation in stable processes. Math-
ematical Methods of Statistics, 6(1):125–
134, 1997. ISSN 1066-5307 (print), 1934-
8045 (electronic).

Goldenshluger:1997:SAE

[119] A. Goldenshluger and A. Nemirovski.
On spatially adaptive estimation of
nonparametric regression. Mathemati-
cal Methods of Statistics, 6(2):135–170,
1997. ISSN 1066-5307 (print), 1934-8045
(electronic).

Leblanc:1997:DEC

[120] Frédérique Leblanc. Density estima-
tion for a class of continuous time pro-
cesses. Mathematical Methods of Statis-
tics, 6(2):171–199, 1997. ISSN 1066-5307
(print), 1934-8045 (electronic).

Piterbarg:1997:APP

[121] L. Piterbarg and B. Rozovskii. On
asymptotic problems of parameter es-
timation in stochastic PDE’s: discrete
time sampling. Mathematical Meth-
ods of Statistics, 6(2):200–223, 1997.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Li:1997:ORL

[122] Gang Li. Optimal rate local smooth-
ing in a multiplicative intensity count-
ing process model. Mathematical Meth-
ods of Statistics, 6(2):224–244, 1997.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Lee:1997:LAM

[123] Stephen M. S. Lee. Local asymp-
totic minimax estimation of function-

als of asymptotically normal sampling
distributions. Mathematical Meth-
ods of Statistics, 6(2):245–257, 1997.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Angus:1997:MBK

[124] John E. Angus. A modified Bochner ker-
nel lemma for density estimators. Math-
ematical Methods of Statistics, 6(2):258–
262, 1997. ISSN 1066-5307 (print), 1934-
8045 (electronic).

Kagan:1997:ISA

[125] A. Kagan, R. C. Laha, and V. Ro-
hatgi. Independence of the sum and
absolute difference of independent ran-
dom variables does not imply their nor-
mality. Mathematical Methods of Statis-
tics, 6(2):263–265, 1997. ISSN 1066-5307
(print), 1934-8045 (electronic).

Ingster:1997:CSP

[126] Yu. I. Ingster. Correction: “Some prob-
lems of hypothesis testing leading to in-
finitely divisible distributions”. Math-
ematical Methods of Statistics, 6(2):266,
1997. ISSN 1066-5307 (print), 1934-8045
(electronic). See [114].

Arcones:1997:GAB

[127] Miguel A. Arcones and David M. Mason.
A general approach to Bahadur–Kiefer
representations for M -estimators. Math-
ematical Methods of Statistics, 6(3):267–
292, 1997. ISSN 1066-5307 (print), 1934-
8045 (electronic).

Scheffel:1997:RRL

[128] P. Scheffel and H. v. Weizsäcker. On
risk rates and large deviations in finite
Markov chain experiments. Mathemat-
ical Methods of Statistics, 6(3):293–312,



REFERENCES 25

1997. ISSN 1066-5307 (print), 1934-8045
(electronic).

LeBreton:1997:AFG

[129] Alain Le Breton. Averaging with feed-
back in Gaussian schemes for stochas-
tic approximation. Mathematical Meth-
ods of Statistics, 6(3):313–331, 1997.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Ghosal:1997:NAP

[130] Subhashis Ghosal. Normal approxima-
tion to the posterior distribution for gen-
eralized linear models with many covari-
ates. Mathematical Methods of Statis-
tics, 6(3):332–348, 1997. ISSN 1066-5307
(print), 1934-8045 (electronic).

Kohler:1997:UCL

[131] Michael Kohler. On the universal con-
sistency of a least squares spline re-
gression estimator. Mathematical Meth-
ods of Statistics, 6(3):349–364, 1997.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Korostelev:1997:MLD

[132] Alexander Korostelev. Minimax large
deviations risk in change-point prob-
lems. Mathematical Methods of Statis-
tics, 6(3):365–374, 1997. ISSN 1066-5307
(print), 1934-8045 (electronic).

Viharos:1997:EER
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parametric statistical models for sta-
tionary solutions of affine stochastic de-
lay differential equations. Mathematical
Methods of Statistics, 12(1):31–61, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Martinez:2003:AEA

[268] L. M. Artiles Mart́ınez and B. Y. Levit.
Adaptive estimation of analytic func-
tions on an interval. Mathematical
Methods of Statistics, 12(1):62–94, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Golubev:2003:SRA

[269] G. Golubev and B. Levit. Sequen-
tial recovery of analytic periodic edges
in binary image models. Mathemati-
cal Methods of Statistics, 12(1):95–115,
2003. ISSN 1066-5307 (print), 1934-8045
(electronic).

Chen:2003:ITA

[270] Jiahua Chen and A. K. Gupta.
Information-theoretic approach for de-
tecting change in the parameters of
a normal model. Mathematical Meth-
ods of Statistics, 12(1):116–130, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Belitser:2003:EBA

[271] E. Belitser and B. Levit. On the em-
pirical Bayes approach to adaptive fil-
tering. Mathematical Methods of Statis-
tics, 12(2):131–154, 2003. ISSN 1066-
5307 (print), 1934-8045 (electronic).

Alves:2003:EPC

[272] M. I. Fraga Alves, L. de Haan, and Tao
Lin. Estimation of the parameter con-
trolling the speed of convergence in ex-
treme value theory. Mathematical Meth-
ods of Statistics, 12(2):155–176, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Louani:2003:LDR

[273] D. Louani. Large deviations results for
orthogonal series density estimators and
some applications. Mathematical Meth-
ods of Statistics, 12(2):177–196, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Stepanova:2003:MRT

[274] N. A. Stepanova. Multivariate rank
tests for independence and their asymp-
totic efficiency. Mathematical Meth-
ods of Statistics, 12(2):197–217, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).



REFERENCES 39

Chow:2003:OIA

[275] P. L. Chow, R. Z. Khasminskii, and A. I.
Ovseevich. Optimal input and asymp-
totically efficient estimation in some
wave equations. Mathematical Meth-
ods of Statistics, 12(2):218–230, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Vyazilov:2003:EPR

[276] A. E. Vyazilov. Empirical processes and
robust estimation of parameters of the
GARCH model. Mathematical Meth-
ods of Statistics, 12(2):231–245, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Ingster:2003:MNS

[277] Yu. Ingster and O. Lepski. Multichannel
nonparametric signal detection. Mathe-
matical Methods of Statistics, 12(3):247–
275, 2003. ISSN 1066-5307 (print), 1934-
8045 (electronic).

Maller:2003:TIH

[278] R. A. Maller and Xian Zhou. Testing for
individual heterogeneity in parametric
models for event-history data. Mathe-
matical Methods of Statistics, 12(3):276–
304, 2003. ISSN 1066-5307 (print), 1934-
8045 (electronic).

McElroy:2003:LTH

[279] T. McElroy and D. N. Politis. Limit
theorems for heavy-tailed random fields
with subsampling applications. Mathe-
matical Methods of Statistics, 12(3):305–
328, 2003. ISSN 1066-5307 (print), 1934-
8045 (electronic).

Haye:2003:NLT

[280] M. Ould Haye and A. Philippe. A non-
central limit theorem for the empiri-
cal process of linear sequences with sea-
sonal long memory. Mathematical Meth-
ods of Statistics, 12(3):329–357, 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Biedermann:2003:NMB

[281] S. Biedermann and H. Dette. A note
on maximin and Bayesian D-optimal
designs in weighted polynomial regres-
sion. Mathematical Methods of Statis-
tics, 12(3):358–370, 2003. ISSN 1066-
5307 (print), 1934-8045 (electronic).

Biau:2003:SKD

[282] G. Biau. Spatial kernel density es-
timation. Mathematical Methods of
Statistics, 12(4):371–390 (2004), 2003.
ISSN 1066-5307 (print), 1934-8045 (elec-
tronic).

Broniatowski:2003:EKL

[283] M. Broniatowski. Estimation of the
Kullback–Leibler divergence. Mathe-
matical Methods of Statistics, 12(4):391–
409 (2004), 2003. ISSN 1066-5307
(print), 1934-8045 (electronic).

Juditsky:2003:NCS

[284] A. Juditsky and S. Lambert-Lacroix.
Nonparametric confidence set estima-
tion. Mathematical Methods of Statis-
tics, 12(4):410–428 (2004), 2003. ISSN
1066-5307 (print), 1934-8045 (elec-
tronic).

Klemela:2003:ORS
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[458] R. Höpfner and Yu. Kutoyants. Es-
timating a periodicity parameter in
the drift of a time inhomogeneous
diffusion. Mathematical Methods of
Statistics, 20(1):58–74, March 2011.
CODEN ???? ISSN 1066-5307
(print), 1934-8045 (electronic). URL
http://link.springer.com/article/
10.3103/S1066530711010042.

Kashitsyn:2011:MMK

[459] P. A. Kashitsyn. Multivariate model
with a Kronecker product covariance
structure: S. N. Roy method of es-
timation. Mathematical Methods of
Statistics, 20(1):75–78, March 2011.
CODEN ???? ISSN 1066-5307
(print), 1934-8045 (electronic). URL
http://link.springer.com/article/
10.3103/S1066530711010054.

Anonymous:2011:HCa

[460] Anonymous. Help & contacts. Mathe-
matical Methods of Statistics, 20(1):??,
March 2011. CODEN ???? ISSN 1066-
5307 (print), 1934-8045 (electronic).

Bertail:2011:RAM

[461] P. Bertail and S. Clémençon. A
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