A Complete Bibliograph y of Publications in

A nnals of Statistics (1990–1999)

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,

beebe@computer.org (In ternet)

WWW URL: http://www.math.utah.edu/~beebe/

14 Marc h 2019

V ersion 1.02

Title w ord cross-reference

1/2 [BZ98]. 2 [GG99b]. 2 m

[Gho80, Gho91]. 2 n−k

[Che92a, TW96]. 2 n−l

[CH96]. 2 n−m

[CC99]. 2d + 4 [Cas96]. 2s [Sw a99]. [Ar(p)] [KS93]. α

[PR92, YZ93]. B [She95]. ¯ χ

2

[TK97]. c [Det96]. C

L

[Gir91]. D

[Det90, Det93a, Det96, RSW97, DS95b]. D

1

[Det90]. E

[CH91, DS93, Det93b, Hei94, PS93]. G [D

W95]. G

2

[DT99]. k

[CA GM97, GEGM99, SV98]. L [H¨ os96, PK89, PK90, Sha94, Xia94]. L

∞

[Y u93]. L p

[GH95b]. L

1

[Dat92, GHL99, Kni98]. L

2

[CAMRRdB99]. L

p

[CGH91, Hor91, Yin90]. M

[CK95, CV92, Gey94, HJ90, HS96a, KT91, KT96a, Kol97, KS97, Lah92,

L Y94, LZ98b, MM99, Nie92, Nis99, P or85, P or91, R

G97, W el89, W el90]. M

m

[Bos98]. R d

[Cas96]. P [HR99]. MTP

2

[Sar98]. n [JMP91, W u95b]. n

−1/2

[YD97]. P [BR

W91, Dud94, Mar91a, Men94b, P or85, P or91]. p

2

/n

[P or85, P or91]. p × 2 [UM97]. P {X < Y } [YG95]. q [Rub96]. q n−m

[SCW97].

R [Cha92, KS93]. S [Da v90, Ro c96]. s n−k

[CW91]. t [GC92]. T

2

1

[CW99, MP90, Pin94]. U

[A G92, A

CG94, Arc95, Arc96, Cha92, Hel91, HS96b, HJ93, She94, Stu94]. V

[A G92]. ε [HF92].

-ab erration [DT99]. -admissibilit y [HR99]. -Ancillarit y [CH91].

-consisten t [YD97]. -Dimensional [DS95b]. -efficiency [D

W95].

-Estimates [CK95, Cha92, KT91]. -Estimation

[PK90, W el90, Gey94, HJ90, KS93, PK89, W el89, KT96a, Kol97, Nis99].

-Estimators

[CV92, Da v90, Lah92, L

Y94, Nie92, HS96a, KS97, LZ98b, MM99, R

G97, Ro c96].

-means [CA

GM97, GEGM99]. -Mixing [PR92]. -Norms [Hor91]. -Optimal

[Det90, Det93b, Hei94, PS93, Det96]. -Optimalit y [Det93a, DS93].

-optim um [RSW97]. -Pro cesses [W el90, A

CG94, She94, W el89]. -Quan tile

[YZ93]. -Quan tiles [Arc95, Arc96]. -Robust [She95]. -sample [Rub96].

-spacing [Sw a99]. -Statistic [Hel91]. -Statistics

[Cha92, HJ93, Sha94, Stu94, Xia94, HS96b, H¨ os96]. -V alues

[Mar91a, Men94b]. -V ariation [Dud94]. -W asserstein [CAMRRdB99].

1 [Con99, Pit94]. 1994 [WW G

+

95].

23 [Ano95]. 25 [Kus98].

99g [Kus98].

A. [DCLP90]. Ab erration

[CW91, Che92a, CH96, CM98, DT99, SCW97, TW96]. Absolute [FH94].

Absolutely [Sal98]. Abstract [NW97]. acceptable [DL96]. Accuracy

[Arc95, Hal92a, HCR

+

92, BB96, CL96b, Kol99]. Accurate [Loh90]. A CE

[Buj90, Ko y90]. A

CE-T yp e [Ko y90]. Ac hieving [RB90]. Ac kno wledgmen t

[NT94]. Action [HL90b, Wij85, Wij93]. acyclic [AMP97]. adaptation

[LMS97]. Adapting [WW94]. adaption [MGR98]. Adaptiv e

[BX91, Bre91, BDHT91, Cai99, DKW97, EW95, F ar92, F ri91a, F ri91b, Gas93,

GH91b, GW91, HJ90, Hen97, Jin92, KP90b, KS96b, Lo w92a, LN99, MPZ98,

MP92, O’S91, Ow e91a, PV99, PK89, PK90, Ros93, Sc h91, Sp o96, Sto91b,

W u95b, CHY99, EL96a, EL96b, LS97, MvdG97a, NvS97, Sp o98, Tsy98].

Adaptiv ely [F an93a]. Addendum [Sc h95]. Additiv e

[Cuz92, Dha91, DBS94a, DBS94b, Flu94, L

Y95b, FHM98, Hua99, OR97].

Additiv e-Multiplicativ e [L

Y95b]. Additivit y [Bar93, EHSS95].

adjustmen t [Sta96]. Admissibilit y

[AP95a, AP95b, BM92, GSM94, Lel93, Mee92, YG95, BS96, HR99, Ma j96a].

Admissible [Eat92, KZ92, Ma j96b]. Admit [BLEL94]. Affine [LR91].

Affinely [R

T92b]. Against [HMM92, HKL92, NT94]. Alarm

[APR

Y93, Y ak95, GP97, Y ak96a, Y ak96b, Y ak98]. Algebraic [DS98].

algebras [MN98]. Algorithm [Men94a, DLM99, Gou96, MLN99].

Algorithmic [GP93a]. Algorithms [HM94, MR96, DS98, MT96].

Alignmen t [W

G97]. Allo cation [GW92, Ros93, WH90]. Almost

[GV91, Stu93, HL93]. Alternating [Buj90]. Alternativ e

[AP95b, NT94, Str99]. Alternativ es

[CKS94a, GP95, MS83, MS92, CS98, TK97]. Analysis

[Alb91, AA90, BGL95, CO90, Co x93, DM92, DL93, DL95, DBS94a, DBS94b,

Flu94, FZ94, GJ90, HW

G65, HW

G95, HBT95, JJ90, JC90, Kan91, L

Y91b,

L Y94, L

Y95b, Mul92, OC95, Rob94b, WMC98, ZK90, BB98, Con99, DJ96,

DN98, DT98, Gru96b, Ko c96, LK99, LPS99, MT99, Sil96]. Analyze [K

G92].

Ancillarit y [Ber90, Bro90a, Bro90b, Cas90, CH91, Cop90, Efr90, FR90,

Gle90, Hil90, Joh90, Lu90, Mor90, Ste90a, Sw e92]. anisotropic [NvS97].

Ann [Kus98]. Ann. [Ano95]. Annealing [Ev a91]. ANOCO V A [Sen96].

Anomalies [MS91, MS95]. ANO V A [Hua98, Luo98, WW G

+

95]. Anscom b e

[Liu97]. App ears [Ber90, Bro90a, Bro90b, Cas90, Cop90, Efr90, FR90, Gle90,

Hil90, Joh90, Lu90, Mor90, Ste90a]. Application

[BL91, DB90, ET91, F an93a, GK94, GJ90, PR92, Wij85, Wij93, vdG95,

D ¨ um98, HS96a, HS96b, Hua98, NvS97, SCW97, WW G

+

95, Y an97].

Applications [A

CG94, CD91, CT95, CH94a, DGZ95, DG91, Dat91b, GL91,

HW G65, Hal91, HW

G95, Kon92, K

O94, LD93, She94, TT90, W or95, Xia94,

Y u93, And96, BL96b, CS96, DM98a, KK96, L

W99, R

T97, Sw a99, WS97].

Approac h [Cha92, Csi91, DF93, FR92, Kub94, LD95, MN92, Myk92,

O A T91, P ol95, Ste95a, V os91, ZK90, Bei96, Cai99, CF97, HK96, Hsi96, Hsi97,

LMS97, Li96, MW99a, STZ98, W an99]. approac hes [AM97b].

appro ximately [SY98]. appro ximating [W al97b]. Appro ximation

[BS91a, BS91b, HI90, Hel91, Jon92, Kon92, Kon94, Lo w92b, Mar83, Mar86,

Mar91b, Neu94, P or85, P or91, Yin90, DLM99, JT99, Neu98].

Appro ximations [JR94, VMT95, Cs¨ o96, HR98, Kol96, RS98]. Arbitrary

[DGZ95]. arc [W u97]. AR

CH [DM98a]. Arcing [Bre98]. Area [DG91].

AREs [CL92]. Argumen t [BG90b]. ARIMA [KT96b]. Arising

[BLRS94, Sma97]. ARL [Y ak96b]. ARMA [Bai94, DCG99, MGKA95].

ARMAX [HG90]. Armed [Cha94, Sar91]. arms [BCZ

+

97]. arra y

[Loh96a, Muk99]. Arra ys [Che95f, HPS92a, Ow e94, PR92, HSS97b, MW95].

Asp ects [Da v93, GM93, KM92, La v92, La v94]. Assigned [Efr95, Pru91].

Asso ciate [CB91]. Asso ciation [BL92, BD93, Jun93, Mag93, CS96].

Assumptions [Mam91b, PR94, Bir97]. Asymmetric [T ak94].

Asymmetrical [HPS92a, MW95]. Asymptotic [AA90, And99, A

W93,

A CG94, Arc95, BH99, BRF97, BRR98, BF90, BL96a, BZ98, BM98, Cha96,

CH94a, CH94b, Chi90, CO90, Dat91a, Dum91, ET91, EL92, FR98, GK94,

GW98, GV91, Gir91, Gir98, GL92, GH94, GHL99, GZ93, Hal91, Hey92,

HC92, Hua97, IL96, JP99, JC90, Kan91, KS97, Lah95, Lai94, Lar90, L

Y95a,

MSY94, Mur95, Myk92, NT94, Nus96, O A T91, P ar98, Phe96, P or85, P or91,

PH96, Rit90a, Rit96, Ros93, R

T92a, RS95, SW92b, Shi91, SM90, SV98,

Ste90b, Str96, Sw e92, T ak94, TT90, W u90, Y a j91, Zam91, Zho92, BGY97,

CHST99, CCR96, DM98b, F al98, HH96, Jia96, Ko c96, MLN99, R

T97, ST96].

Asymptotical [MT95a]. Asymptotically [BN91, Che95b, CHS96, D

W96a,

FM93, GG99b, GL98, Hu w96, IK91, Ma j96b, Ryd94, T ak92, W ei95, P ol99].

Asymptotics

[BDJ93, CG91, Da v90, Da v92, Gey94, GG96b, HR

C94, HR95, KP90a, Kou96,

Lop99, Nie92, PS92, Ric95, SWZ98, SY99, Sto91a, W an96a, ZF96, vE92, P or97].

attac k [WS97]. attempt [CA

GM97]. author [Bre98]. Auto correlation

[Aba93, Deg90, HMM92, KL91, SS97]. auto correlations [DM98a, Lee96].

Automatic [Neu95, CFM97]. Autoregression

[Cha90a, KP90b, K

O94, KS95, BRF97, HJ99, KN98]. Autoregressions

[CT95, Kre90, TT90]. Autoregressiv e [BMM

+

91, BP91, Cha93, CL91,

DHY95, KS93, Mil92, Cha96, HJ99, KP97, KS96b, LL98, Lin98]. Av erage

[A W93, BH90b, GP97, Nyc90, T ra93, CDS97, GW98, LL98, Y ak98].

Av eraged [Zam91]. a v erages [AM97a, HH96]. axes [BF98]. Axiomatic

[Csi91].

Bac kfitting [Luo98, MLN99]. Bahadur

[Arc96, Bos98, Cha91, Gre93, Hal91, HS96a, Hes90]. Bahadur-T yp e [Hes90].

Balance [BSV99]. Balanced [A

C91, BHW93, CD91, CB91, K

G91, SW92b].

band [CY96]. Bandit [BCZ

+

97, Sar91]. Bandits [Cha94, Sam92]. Bands

[SL94, LHMY96, XM95]. Bandwidth

[Chi90, Chi91a, Chi91b, CM91, FM92, F

G92, Hal92c, HV90, JMP91, Loa99,

P at93, Che97, HL

T95, HLP95, LMS97, Neu95]. Bandwidths [vE92]. Bars

[HM91]. Bartlett [BG90b, DHR91, JW96, Myk94, Myk99].

Bartlett-Correctable [DHR91]. barycen ters [HM98]. Based

[BL92, BH90b, CHP95, DL90, DG92, GZ93, HP95, HV90, Hjo90a, Hjo90b,

HG90, Kan92, LvE93, Liu90, MY93, PR94, Ro j92, SC91, T yl94, W as90,

XY95, CAMRRdB99, Det99, FR98, GKL98, GKL99, HJ99, Hua97, Kor96,

LMS97, LR97, P e ~ n98, Qin99, RSW97]. Basic [Kon94]. basis [Don97]. Ba y e

[WK90]. Ba y es [Bei96, BR90, BRR91, BG90c, BM98, Das91, Dat91a, DB90,

DF90, DL90, FSW98, GK94, Haf91, HK96, HW91, Hjo90b, Kar96, Liu96,

MSY94, Phe90, Ruk94, SA96, WH91]. Ba y esian

[BB98, BBW94, BG90b, Bos94, Cho98, Con99, Co x93, DS91, DG91, D

W93,

Det96, D

W96b, DF93, Dos94a, DHL97, EKS91, FS97, GG97, Gas95, GW95b,

IR97, Kim99, LH92, Lo93a, Lo93b, SQ96, VW98, Y eh94]. Beha vior

[Dum91, Ioa94, P or85, P or91, SF94, vZ91, BM98, Jia96, Sw a99]. Beha viour

[Lah95]. Belief [Gol91, W as90]. Bell [CCL95]. Beneath [Lal99]. Bernoulli

[Sam92]. Bernstein [F re99]. Berry [HJ95, Seo90, Xia94]. Best

[FM92, Hey92, YP92, Don97]. b est-ortho-basis [Don97]. Beta

[Hjo90b, Uhl94, WM97, DGJ97]. Beta-Stacy [WM97]. Bet w een

[CH95, HW

G65, HW

G95, R

T97]. Bias [Hal92a, HS93, Lo w95, MY93, MZ93a,

MZ93b, R

C94, YZ93, Zam92, Adr98, CF99]. Bias-Robust

[MY93, MZ93b, Adr98]. Bias-V ariance [Lo w95]. Biased

[BR91b, BNW92, EW95, Qin93]. Bibliograph y [DCLP90]. Bic k el

[EL96a, GH91a]. Binary [DF93, BL97]. Binomial [W o o99]. bio equiv alence

[BHM97]. birth [Phe96]. Bits [P er92]. Biv ariate

[Akr94, BCFS90, CC94, Mag93, Pru91, OR97, vdL96]. Blac kw ell [Pro91].

Blind [GG96a, Li95, GG99a]. Blo c k

[A C91, CM93, CB91, HKP98, Lah95, LD91, Tju91, Cai99, Lah99]. blo c k ed

[MU96]. Blo c king [MW99a, CC99]. blo c ksize [UM97]. Blo c kwise

[Buh94, NNR94, GK96]. Bo dy [CK95]. Bonferroni [NW92]. Bo olean

[HP96]. Bo osting [BFLS98]. Bo otstrap [A

G91, A

G92, Arc95, BHW92,

BH93a, BHW93, CA91, FK91, Gas95, Hal92b, Hal92a, HM91, Hel91, HJ93,

Kon91, Lah95, L

Y95a, Lo93a, Mam93, MN92, NNR94, Sri94, BPR99, B ¨ uh98,

CL96b, Cho98, DJ96, GW98, GK96, Lah99, RS98, Sin98, Str99].

Bo otstrap-Confidence [FK91]. Bo otstrapp ed [Buh94]. Bo otstrapping

[BMM

+

91, FH92, Lah92, Myk92]. b o otstraps [Jam97]. b oth [HLP95].

Bound [APR

Y93, GN90, Mar92, Xia94, KK96, Y ak96a, Y ak96b, ZBCL97].

Boundaries [KST95, MT95a]. Boundary [Oeh92, CFM97, HP96].

b ounded [Sal98]. Boundedly [Mat93]. Bounds

[BH90b, BL91, CL92, Dat92, DB90, Fin94, GK94, HJ95, HS93, Lo w93, RB90,

RS98, Seo90, Ste90c, T ak94, Bro98, GW98, GMW98]. Bo x [CL92]. Bradley

[CM93, SY99]. Branc hing [SBH91, Sri94, WW90]. Breakdo wn

[DG92, LZ98b, LR91, Lop92, MM99, Sin98, T yl94, Da v98]. Broad [Seo90].

Broadband [MS99a]. Bro wn [DS97, W an99]. Bro wnian [SW94b]. Buc kley

[L Y91b].

calculation [D

W95]. Calibration [MK94, Gru96b, MZ96, MNS98a]. can

[DG90]. Canonical [Buj90, Deg90, P os92, DN98]. Capacities

[Szk92, WK90, KW96]. capacit y [CM98]. Cap on [Ioa94]. Cap on-T yp e

[Ioa94]. Carlo [Asm90, CS97, KL95, LL97a, Ow e94, W al97b]. CAR T

[Don97]. Case [F os91, GL92, Lin94, Xia94, GG99b, STS96]. Case-Con trol

[GL92]. Cases [V os91, vE92, CH99]. Categorical [GH95a]. Cauc h y

[McC96]. causal [IR97, Kos96]. CDF [HK91]. cell [DE98, Hug96, Kan92].

censor [BM97]. Censored [BTZ93, Cha90b, Din93, FR94, GL91, GZ93,

HZ94, Jan91, Kim93, L

Y91a, L

Y91b, L

Y91c, L

Y94, LvE93, Lo93a, Rit90c,

Tsi90, Xia95, XY95, Yin92, Yin93a, Zho92, vdV94, CL96b, CL

W99, Hsi96,

Hsi97, Jam97, LZ98a, MR96, R

G97, V

A99, W

G96, Y an97, ZL96, vdLM98].

Censoring

[Akr94, EM90, FZ94, JK95, MBL91, VZ92, Y eh94, GG99b, Hua96, vdL96].

Censorship [CGH91, Neu93, SW93c, Stu95, Y an91, Cs¨ o96]. Cen tered

[Ber93]. Cen tral

[CGH91, EW95, HT82, HT93, Stu95, Bis98, GEGM99, Loh96a, ZBCL97].

Certain [Haf91, Kha91, Pfa90, vdG93, DGJ97]. c hain

[ADS96, BS98, FS97, HR99]. Chaining [Ev a91]. Chains

[Bes94, CG94, Dos94b, Eat92, GW95a, Rob94a, Tie94a, Tie94b, BW99, LL97a].

Change [APR

Y93, BH92b, DHY95, Dum91, F er95, F

G93, GP94, Har94,

HKL92, Loa92, Loa96a, Mul92, PS91, Rit90a, SV95, SW94b, TM93, Y ak95,

GP97, KPY99, Rai98, Y ak96a, Y ak96b, Y ak97]. Change-P oin t

[Dum91, F er95, F

G93, SV95, Y ak95]. Change-P oin ts [Mul92]. Changes

[Hor93, CW99, CMT98, PM95]. Channel [DM92]. Channels [DMR90].

c haos [Lal99]. Characteristic [W or95, HT96]. Characteristics

[MZ94, NW92]. Characterization

[LvE93, TW96, XY95, AMP97, BM97, CL96a, GH97b, JE97, MW99b]. c hart

[SS97]. Charts [BH90b]. c hec ks [KS99a, Stu97, STZ98]. Chi

[AA90, DB90, IL90, Kim93, LD93]. Chi-Square [AA90, IL90, Kim93, LD93].

Chi-Squared [DB90]. Choice

[BS96, HV90, HL

T95, HLP95, Neu95, Sil96, Sp o98]. Cho quet

[KW96, WK90]. Cho w [Liu97]. c hromosomes [YS97]. circle [W u97].

Circles [LS92b]. circular [W u97]. Citation [DCLP90]. Class

[AA90, CB91, Che95e, Com92, Det92, GV91, GN90, Hes90, JC90, Mas94,

MG93, Jam97, Lan96, LK99, W

G96]. Classes

[Bos94, AMP97, DL97, NvS97, Tsy98]. Classical [Das91, Loa99].

Classification [HT98, KZ95, BSV99, LN96, Nob99]. classifier [Bre98].

Clinical [GL91, Sie93]. clone [YS97]. Closeness [GSM94]. clumps [HP96].

Clusters [P ol95, MNS98b]. Coarse [HR91]. Coarsening [JK95].

Co efficien t [Aba93, BH92c, BM94, JV93, BFH96, FZ99, KS96b].

Co efficien ts [BP91, HMM92, NT94]. Coheren t

[BRR91, BR94, Bru91, DS99a, DHL97, KW96]. Cohort [BGL95]. Coin

[A GW90, EW95]. Collapsibilit y [F ry90]. columns [MU96]. Com bination

[DS95b]. com binatorial [Loh96a]. Common

[Geo91, Kne94a, Loh91b, ST92]. Compact [Dat91a, Det94, Ric95, Ma j96b].

Comparing [HM93, Ma j92, Sie93, Bet96]. Comparison

[CC94, CM91, EL92, Gol91, Gre96, HM90, Mes91, ST92, SW93b, Ste90d,

Ste94, BF98, DM98b, FR98, Gir98, Nak97]. Comparisons

[Neu94, Lah99, MPB96, SY99]. complemen tary [TW96]. Complete

[Che95e, Mat93, Mat96]. Completeness [MS93]. Complex [FF91, Sha94].

complexities [LN99]. complexit y [DL97]. Comp onen t [GW92, Ros95].

Comp onen ts [CD91, DBS94a, DBS94b, FH91, Flu94, KZ92, FHM98, Hug96,

KS99b, Sal98, Sil96]. comp osite [IKL97, P e ~ n98]. Comp osition

[Dud94, KDK90]. Comp ound [Dat91a, Mas93, Ma j96b]. Computation

[KMZ98, RS95, HK96]. computing [MR96]. conca v e [Bro98].

Concen tration [Ko92, P ol99, P ol98]. Concen trations [P ol95]. Concepts

[LS92b]. concerning [BNO96, CY96]. Concomitan ts [ND94].

Concurvities [DBS94a, DBS94b, Flu94]. Condition [Lar90, Pin94].

Conditional [AP93, Ber92, BBW94, BG90a, BHW92, FR92, FM93, GP93a,

Jan91, Jia99, JR94, Jun93, Muk92, Muk93a, Neu93, Stu94, Sw e92, AM98,

BS98, DS98, HJ96b, Kol96, Kol99, MN98, NO96]. Conditionally

[FS97, KM92, SW92a]. Conditions

[R T92a, And99, Kni98, MLN99, MW98, VZ97]. Cone

[CS96, HW94, MRS92, TK97]. Cones [Mas94, CL96a]. Confidence

[BD95, BH93a, cICM92, CH93, Das91, DGZ95, EM99, FK91, FH91, Fin94,

GC91, GC92, Hal92b, Hal92a, HJ95, HS95, Hey92, HL90c, HB91, HP94,

eac h [BM97]. Eaton [HR99]. Ec helon [P os92]. ECM [Men94a]. edges

[Don99]. Edgew orth [BR91a, BGvZ97, HJ95, Hel91, KM90, PvZ98]. Effect

[Gho80, Gho91, Hal92a, MBL91, Mur94, TM93, NLB98]. effectiv eness

[BFLS98]. Effects [BL92, Dha91, ZK90, BL97, IR97, MU96, STS96].

Efficiencies [F an93b]. Efficiency [CH94b, GW95a, Hal91, Lin94, LS92a,

MZ93b, RS95, Ruk94, Ste90c, D

W95, Li96, MOT97, Str96].

Efficiency-Constrained [MZ93b]. Efficien t [BR

W91, CS94, Che95b, Cuz92,

Dah95, GP94, Hua96, Hua99, IK91, KST95, Lau96, Lop92, Rit90a, Sc h93,

Sc h95, V an96, vdL96, vdLM98, GL98, HK96, W ei95]. Efron [HJ96b].

Eigen v alues [ET91]. Electrical [Tju91]. Elfving [Det93a]. Elicitation

[GD92]. Ellipsoid [Da v92]. Ellipsoidal [R

T92b]. Elliptical [TLF95].

elliptically [KS99c]. Emission [CH94a, JS90, O’S95]. Empirical

[Bai94, BCFS90, Buh94, CH93, CH95, DG90, DHR91, GW95a, GP93b, Hal90,

Hes90, Hsi96, Jin92, Kit97, Mam96, NNR94, Ow e90, Ow e91b, PvZ98, Qin93,

QL94, Qin99, R

C94, VZ92, WH91, YsC91, vZ91, Cab96, CC97, EM99, F al98,

GMW96, HK96, HH96, Hsi97, JW96, Kar96, L

W99, Lin98, LN99, RS98,

W al97b]. Empiricals [K

O94, Kou96]. Engineering [CH90a]. En trop y

[Csi91, GG97, HO97, NY97]. en try [BGY97]. En v elop es [HS95, W as90].

En vironmen t [LK93]. Epi [Hes96]. Epi-con v ergence [Hes96].

Epidemiological [WW G

+

95]. Equalit y [Kur93]. Equations

[CH90b, FR94, QL94, DS97, Kus97, Kus98, Li96]. equilibrium [LL97a].

equiv alence [AMP97, BL96a, Nus96]. Equiv alen t [Mes91, PS95].

Equiv ariance [Mas93]. Equiv arian t [Kub94, LR91]. Erdos [A

GW90].

ergo dic [MYG96, Nob99]. Error [BTZ93, Cuz92, HP95, HM91, MW92,

Mar92, Nyc90, SC91, ZBCL97, CF99, GHL99, GH95b]. Errors

[BH93a, CKW95, CV92, CM91, CM95b, FT93, MU91, Muk93b, Sri92, Y a j91,

Cha96, Fin99, HLP95, Hu w96, KS97, LHC99, LL98, Rob97, RS98].

Errors-in-V ariables [BH93a, CV92, Hu w96, LHC99]. Esseen

[HJ95, Seo90, Xia94]. Esseen-T yp e [Seo90]. Essen tial [Jun93]. Estimate

[CH94a, Mes91, Nyc90, R

T92a, KL

W97, Stu96, ZF96]. Estimated

[HB91, Ste93, W an99]. Estimates

[Bur91, CK95, Cha91, Cha92, Chi90, Cuz92, Dev94, DGKL94, DF90, DG92,

FH92, HHM95, KT91, Lai94, MY93, Ryd94, SW94a, W u95b, YZ93, Bos98,

BM98, DS97, DL96, Dre98, DE98, LMS97, NY97, Str96]. Estimating

[BC92, BH92c, CH90b, EFM95, FH99, FR94, HZ94, KP96, L

Y91a, LM94,

Loh91a, Loh91b, Mam91a, Muk92, Niu98, P ol95, QL94, SdH99, Sri92, Ste90d,

T ak92, Tsi90, WS97, W or95, W u95a, Zha90, Zha95, vdG90, CS97, Li96].

Estimation

[AB90, Akr94, BM94, BR90, BG90a, BR

W91, BR91b, BM95, Bir97, BHW92,

BB93, BB96, BTZ93, Buj94, CD91, CH90a, CH90b, Cha92, Che91a, Che95b,

Chi91a, Cho91, Co x91, CL91, CM95a, Dah95, DG91, Dat92, Dev92, Dha91,

DS95a, Don94, Dos94a, Efr95, EL95, EL92, F an91a, FH94, F ar92, F el91,

F G93, FW95, FF91, GK94, Gas93, Gey94, GM92, GJ95, GP93b, GQ93, HJ90,

Hal92a, HM94, HFH94, HV90, HI90, Has94, HS92, HS93, HY98a, HW91,

Hen90, HG95, HT82, HT93, Hsi91, Hsi93, HG90, HCR

+

92, HP94, IK91,

Jin92, JS90, JM92, Joh94, Kne94a, KE95, Ko92, KST95, KS93, KM92, Lel93,

Ler92, LHC99, Loh90, Lo w92b, Lo w95, Mac95, Mag93, MZ93a, MZ93b,

Mar92, MN98, MG93, MGKA95, MP92, NF91, NL95, O’S93, O A T91, OC95].

Estimation [P at93, Phe90, Pit94, PR92, PK89, PK90, Rit90a, Rit90c, R

G91,

Rob95a, Ro e92, R

C94, Sc h93, SM94, Sc h95, Sp o98, SBH91, Sto94a, Sto94b,

TS92a, T ra93, TS92b, WH91, WW90, W el89, W el90, WS91, WH90, Xia94,

Y an91, YB94, Yin92, Yin93a, Yin93b, YsC91, Y u93, Zam92, vdG95, vdV94,

Adr98, BZ96, BFH96, BS96, BL96b, BLZ97, CF99, Cai99, CM98, CF97,

D W96a, DJKP96, DJ98, Don99, DHS97, DHL97, DKW97, EL96a, EL96b,

Efr98, ET96, Eri96, FHM98, FZ99, GG99b, GGR99, GL98, GH95b, HL

T95,

HMNT97, HW97a, HKP98, HJ96a, HT96, Hua96, Hua98, Hua99, Ish96a,

Ish96b, Jia96, Jia97, JT99, KT96a, Kim98, KT96b, Kol97, KP97, K

C98,

KS96b, KS99b, KS99c, Lau96, Lee96, LS97, Loa96a, Loa96b, LN96, MPZ98,

MvdG97b, McC96, MC96, NvS97, Nis99]. estimation [Nob96, Nob99, Nus96,

Phe96, P ol98, PH96, Rai98, Rie97, Sen96, Ste97, Sun96, Tsy97, Tsy98, V an96,

W an96b, W ei95, W o o99, Xu97, YD97, Zha97, vdL96, vdLM98, vdV96].

Estimations [Hsi97]. Estimator [BH93b, BDJ93, Cha93, Cha90b, CCL95,

Da v92, DS95b, GV91, HP92, HF92, HR

C94, HR95, Ioa94, Kan91, Kim92,

L Y91b, Lo w92a, Mee92, MBL91, Muk93a, Pru91, SS94, Stu93, Xia95, Y an92,

YP92, YG95, Zho91, Zho92, And99, BRR98, CL97, EL99, GH97a, GT99,

GMW96, GHL99, Hes96, JP99, KK96, PV99, ST96, WvdG96, Y an97].

Estimators [A

CG94, BP91, BF90, BS91c, CHP95, CS93a, CS94, CV92,

CG91, Com92, CO90, CGH91, Dat91a, Da v90, DH93, Dum91, GM92,

GW95a, GZ93, Haf91, Hal92c, Hal93, HP95, Har94, HP92, Hjo90b, Hor91,

KZ92, KP90b, Kub94, Lah92, L

Y94, LB93, LR91, Lop92, Nie92, Pfa90, P or85,

P or91, RS95, Sas93, She94, Sk o90, Ste95a, T ra93, TC85, TC90, W

C93, Xia95,

vdG93, BG97, BH99, BD98, Bos97, BL97, Cha96, CHY99, Che95d, Che97,

Det99, Dre95, ES96, FSW98, Gou96, Gr ¨ u96a, HKT97, HS96a, JvEvZ98,

Kim99, Kni98, Kou96, KS97, LZ98b, LL98, Lop99, MM99, MR96, Neu98,

PvZ96, R

G97, Rie97, Ro c96, SY98, W an96a, W

G96]. Ethical [WH90].

Euclidean [CK95, LK93, MN98]. Euler [NW92]. Ev en [Det92]. ev en t

[SdH99]. ev olutionary [NvS97]. EWMA [SS97, SW93b]. Exact [FH91,

Gas95, MW92, Mas94, MK94, Ric95, RS95, DM98b, KMZ98, TB97, W u97].

Excess [P ol95]. Excessiv e [IL90]. exc hangeable [FR98]. Exclusion

[NW92, NW97]. Excursion [W or95]. Existence

[Lo w92a, BR96, HSS97b, MLN99, Min97, MW95]. Expansion

[BR91a, HJ95, Hel91, BGvZ97, HH96, KS97]. Expansions

[A W93, Hen90, Myk92, Myk95b, Sun94, PvZ98, R

T97, SV98]. Exp ectation

[Kha91]. exp ectations [Gus96]. Exp ected [SZ93b]. Exp erimen tal

[DS91, PT91, DS99a]. Exp erimen ts

[LD91, SZ93a, ST92, Ste94, BZ98, DR97, DR98, Gre96, IR97, Ma j96b].

exp erts [JT99]. explanation [BFLS98]. Explanatory [DS95a]. Explicit

[Ste95a]. Exploratory [Kan91, Tho93]. Exploring

[Bes94, CG94, Dos94b, Rob94a, Str99, Tie94a, Tie94b]. Explosiv e [KP90b].

exp onen t [FH99]. Exp onen tial [Asm90, BLEL94, BS91a, BS91b, BB93,

Cho91, CKS94b, Com92, Dat91a, Din95, Ish98, JW96, LvE93, LM90, Mas94,

Ste95a, Sun94, WH91, XY95, Y eh94, Zha95, vdG95, BB96, Cas96, ET96,

Has99, Ish99, JT99, Kar96, P o o98, VW98, WW G

+

95]. Exp onen tialit y

[HKL92]. Exp onen ts [DL92, MM99]. extended [SHKT97]. Extension

[Cha92, MW99b]. externally [FS97]. Extracting [P er92]. Extraction

[Bel84, Bel91]. Extremal [DS96, Hsi93, Pin94]. Extreme

[HMM92, CMT98, Dre95, Dre98, F al95, HW97a].

F actor [AA90, Kan91, DL96]. F actorial

[CW91, Che92a, Cos93, Jac94, LD91, BS99, CM98, CMT98, DT99].

F actorials [Gho80, Gho91, MW99a]. F actors [DB90, DL97]. failure

[vdLM98]. F alse [APR

Y93, Y ak95, GP97, Y ak96a, Y ak96b, Y ak98]. F amilies

[Asm90, BS91a, BS91b, Cho91, Com92, Dat91a, Din95, IK91, LM90, Mat93,

Ste95a, WH91, Cas96, ET96, Has99, Ish99, VW98, WW G

+

95]. F amily

[BLEL94, BB93, CKS94b, Sun94, Zha95, BB96, JT99, Kar96]. F ast [Gir91].

Fiducial [D

W93]. Field [SZ93b, SW95, Ste90b, W or95]. Fields

[Com92, CW99, GMW96, Ste97, Ste95b, Ste95c, Ste99]. Filter [De 91].

Filtering [T

A91]. Filtration [KL92]. Finite [BNW92, BH90b, Che95c,

DH93, HS95, Nau92, SF94, T yl94, Che98, GT99, Ish98, Sho96].

Finite-Dimensional [SF94]. Finite-Sample [HS95]. finite-v ariance

[GT99]. First [BMM

+

91, EFM95, KL91, MZ94, KPY99]. First-Order

[BMM

+

91, KL91, KPY99]. Fisher [EJ90, Ko92, LD93, LL97b, Tho96]. Fit

[And93, CC94, DB90, EL92, EH92, GH91a, Hjo90a, KL95, Khm93, Kim93,

Kon92, LD93, R

G91, CAMRRdB99, D ¨ um98, MM97, MNS98b, P e ~ n98, P ol99,

Sp o98, VW98]. Fits [HM93]. Fitters [Ell95]. Fitting

[Dah97, Ell91, LD95, OR97, Rus95, Qiu98]. Fixed

[BBW94, cICM92, TR

YV96, CHY99, HSS97a, HJ96b]. Fixed-design

[TR YV96]. Fleming [Bet96]. Flexible [Sto91a, NLB98, ST96]. flo w [Phe96].

F ollo wing [CL92, Che95a]. F orm [Haf91, Det99]. F orms [P os92]. F orm ulae

[HP95]. F ourier [DH98, Hen90, RSW97, Zha90]. F ractal [CHP95].

F ractional

[CT95, CW91, Che92a, Cos93, BS99, CM98, DT99, KT96b, MW99a]. F railt y

[Mur95, P ar98]. F ree [CM93, Cos93, DL91c, LD91, FH96, P ol99]. frequency

[DJ96]. F requen tist [BR90, BBW94]. F ully [Bru91, Liu97]. F unction

[BR91a, Bar93, BH93b, Buj94, Cha90b, CH91, Deg90, DGKL94, DH93, EL92,

FW95, GP93b, Has94, HL90a, L

Y91a, Mag93, Mam91a, Muk92, MZ95, Pit94,

Ste90c, Sto94a, Sto94b, T ra93, TS92b, VMT95, W an96b, W

C93, YsC91, YP92,

vdG90, BLZ97, HSS97a, Hua97, LK99, NvS97, Rie97, SZ98, Sp o98, W

G96].

function-indexed [LK99]. F unctional [BH93a, Buj90, GM92, Lo w92b,

Lo w95, SY98, Zha94, Bis98, BL96b, Cho98, Det99, EL96b, Hua98, Sil96].

F unctionals [BR

W91, BM95, DS95a, F an91a, GV91, Sha93, V an91, Da v98,

GG99b, KP96, Lau96]. F unctions

[BS91a, BS91b, BD93, BLRS94, CR90, CR94, GH95a, HFH94, HW94, LM90,

LM94, Ro j92, She95, T ak94, T

A91, WH91, W as90, Yin90, Zam91, DM98b,

Efr98, HMT96, Kol96, LHMY96, MGR98, Ow e97, P ol98, Tsy98]. future

[Tho96].

G [Con99, Pit94]. Gain [KL91]. gamma [P ar98]. gamma-frailt y [P ar98].

Gaussian [Che90a, Che92b, Co x91, Cs¨ o96, GT99, KL92, KMZ98, Ma j96b,

Nis99, Nus96, Rob95a, RS95, SW95]. Gaussians [Ami96]. GCV

[Gir91, Gir98]. General [BLEL94, DGZ95, FW95, HM94, JK95, JC90, KZ95,

L Y95b, Lo92, MN92, MBL91, PR92, QL94, vZ91, And99, BRR98, BGY97,

BL97, CCR96, DHS97, Efr96, HS96a, Kni98, LK99, LL98, YD97].

Generalization [Det90, VZ97, WM97, Y an97]. Generalizations [BS91c].

Generalized [CH94b, Che95b, CV92, EM92, Has99, HJ93, LD93, MM97,

SV95, Ste90d, Tho93, TC85, TC90, CGWW98, CHY99, Che95d, GEGM99,

H¨ os96, Ish98, Jia99, Kol99, KK96, Lan96]. Generating [VMT95].

generation [HJ96b]. Genetic [Ste94, LL97a]. Geo [Con99]. Geo/G/1

[Con99]. geo desics [Sma97]. Geometric

[DS95b, PS95, V os91, MW99a, W o o99]. Geometrical [O A T91].

Geometrizing [DL91a, DL91b]. Geometry [CMS93, CMS94, DS93, CW99].

GI [Pit94]. GI/G/1 [Pit94]. Gibbs

[Ami96, DHL97, GMW96, GMW98, Kol99, Ros95, Y u93]. Giv en

[BLEL94, PS95, BR96, CG95, DS97]. Global [DS95a, Hal92c, GH97b, HR98].

Globally [HS93]. GM [SY98]. GM-estimators [SY98]. Go o d

[Dev94, TB97, EL99]. Go o dness

[And93, CC94, EL92, EH92, GH91a, Hjo90a, KL95, Khm93, Kim93, Kon92,

LD93, CAMRRdB99, D ¨ um98, MM97, P e ~ n98, P ol99, VW98].

Go o dness-of-Fit [CC94, EL92, EH92, KL95, Kim93, Kon92, LD93, D ¨ um98,

MM97, P e ~ n98, P ol99, VW98]. Graham [Pro91]. Gran ulometric [W al97a].

graph [BS98]. Graphical [DL93, DL95, F ry90, GP93a, Tho93]. graphics

[LPS99]. graphs [FS97, Sma97]. Greedy [Jon92]. Grenander [GHL99].

gridded [HR98]. Group [CE90]. Groups [Szk92]. guaran teed [KP97].

H. [DGJ97]. Haar [KP96]. Hadwiger [W or95]. half [GG96b]. half-normal

[GG96b]. Halfspace [DG92, W al97b]. Hall [CY96]. Hannan [HG90].

Hastings [MT96]. Hazard

[EJ90, Hjo90a, L

Y95b, NL95, P at93, F

GK97, P e ~ n98, ST96]. Hazards

[BGL95, CH94b, Mur94, Hua96]. Hea vy

[Lah95, Muk93b, Res97, SM94, DM98a]. Hea vy-T ail [Lah95]. Hea vy-T ailed

[Muk93b, SM94, DM98a]. Hellinger [Lin94, Y an91, Yin92, vdG93].

Hellinger-Consistency [vdG93]. Hellinger-T yp e [Yin92]. heterogeneous

[WS97]. heteroscedastic [D

W96b, KK96, LL98]. Heteroscedasticit y

[MZ95]. Heuristics [Bre96]. Hidden [Ryd94, BRR98]. Hierarc hical

[BR90, JT99, BS96, Liu96]. High

[HL93, KDK90, Lop92, Mam93, Da v98, Li97, Mam96, Ro c96, Str99].

high-dimensional [Li97, Mam96, Str99]. High-Scoring [KDK90]. Higher

[Kol96, P ol99]. Higher-order [Kol96]. Highly [Lop92]. Hilb ert [Jon92].

Histogram [Kan92, Nob96, W u90, LN96]. History

[Hjo90a, Hjo90b, LD93, LD95]. HIV [WS97]. Ho dges [Pro91].

homoscedastic [Hsi97]. honest [Hu w96]. Hotelling

[CW99, JJ90, MP90, Pin94]. Hun t [Szk92]. Hyp er [DL93, DL95].

h yp ercub e [Loh96b]. Hyp errectangles [DLM90]. Hyp otheses

[Gol91, HW94, Kre90, LB95, MS91, Ruk94, IKL97, MS95]. Hyp othesis

[BBW94, BM92, BN91, DP94, P e ~ n98, Sp o96].

I.D. [Xia94]. Ideas [HI90]. iden tically [MW98]. Iden tifiabilit y [Ish96a].

Iden tification [MZ94, P os92, DH98]. Iden tifying [Det95]. Iden tities

[Myk94, NW92, Myk99, NW97, SCW97]. iden tit y [DS99b]. IDMRL

[HKL92]. Ignorabilit y [HR91]. I I [P or91, DL91a, P or85, XY95]. I ID [Efr96].

I I I [DL91b]. ill [GG97]. ill-p osed [GG97]. Illustrations [JJ90]. Image

[O’S95, Ko c96]. Images [W or95]. Immigration [SBH91, Sri94, WW90].

Imp erfect [HPS92b]. Implications [DLM90, FH94]. Imp ortance

[BHW93, Hal91, NW97]. Improp er [BR94]. Impro v ed

[BH90b, GC91, HHM95, KS99b, Muk93a, Sho90, Sri92, NW97].

Impro v emen t [BH93b, KS99c]. Impro ving [Kub94, Liu97, SS94]. Impurit y

[BPKN92]. imputations [Liu96]. Inadmissibilit y [CS93b, MP90, V el92].

Inciden tal [Pfa93, Str96]. Inclusion [NW92, NW97]. inclusion-exclusion

[NW97]. Inclusion-Exclusion-Bonferroni [NW92]. Incomplete

[A C91, CB91, Dos94a, H¨ os96, Lar90, Mat93, TC85, TC90, LHMY96].

Incomplete-Blo c k [CB91]. Incorp orating [Mur94]. Incorrect

[Ste90c, Ste90b, BM98]. Increasing [GC92]. Indep endence

[AP93, GP93a, Jun93, MNS95, AM98, BS98, DN98, GH97b, MN98, NO96].

Indep enden t [HL90b, PT91, Zho91, MW98, Neu98]. Indeterminate

[Nau92]. Index

[HHI93, Hsi91, Hsi93, BZ98, Dre95, Dre98, F al95, HKT97, HSS97a, W ei95].

indexed [LK99, ZBCL97]. indexes [HSS97b]. indicators [vdLM98].

Indices [GW92]. individual [CBL99]. Inefficien t [Lo c91]. Inequalities

[BG90c, BLRS94, LB95, NW92, She94, WS95, Y an92, vdG95, And96,

A GSC98, NW97, Sar98]. Inequalit y

[BL91, ET91, BL96b, Cai99, Nis99, SA96]. Inference

[BRR91, BNW92, Bru91, CT95, Co x93, Csi91, D

W93, DKR91, ES93, FR92,

HK91, JJ90, LH92, MU90, Myk95b, Nai90, Ros93, Sto90, Sw e92, BZ97,

BRF97, FH96, GW95b, Hos97, Hug96, IR97, Jia99, KN98, LPS99, MM97,

MYG96, MvdV97, Rob97, W ef96]. Inferences [BR94, Eat92, BR96]. Infinite

[Hes90, MGKA95, PS95, WS91, F re99, KT96b, VW98].

Infinite-Dimensional [PS95, F re99, VW98]. Infinite-V ariance [Hes90].

infinitely [BCZ

+

97]. infinit y [SY99]. Inflation [F

G94]. Influence

[Che90b, She95]. Influen tial [V os91]. Information

[AB90, BH98, BG90c, BL91, CH94b, DL90, EJ90, GMW98, Ish99, L

Y94,

Ma j92, RB90, SZ93a, YB99, YS97, HO97, KMZ98, LL97b, SA96, V

A99].

Information-theoretic [YB99]. Informativ e [LB93]. inhomogeneous

[LMS97]. Initial [HP92, PS91]. Inno v ation [Khm93, STZ98]. Inno v ations

[MGKA95]. input [GG99a]. Inputs [Li95]. Insertions [Neu94]. instabilit y

[Bre96]. In tegrable [Sun94]. In tegral [BM95, EL96a, Lau96, Stu96].

In tegrals [BC92, Kon92, Niu98, Ow e97, Ste95c]. in tegrands [Hes96].

In tegrated [HP95, Lo w93, MW92, Mar92, W u95b, KM96]. In tegration

[GJ90, ES96]. in teracting [WS97]. In teraction [Che91b, F ry90].

In teractions [DT98, Str90, Str99]. in tercept [BFH96]. In terface [BR90].

in terp oin t [MPB96]. In terp olation [HT97, Mee92]. In terpretation [Lo92].

In terv al [GC92, HP94, SF94, GG99b, Hua96, LZ98a, W

G96].

in terv al-censored [W

G96]. In terv al-V alued [SF94]. In terv als

[BD95, CH93, Det94, FK91, GC91, Hal92b, Hal92a, HJ95, Hey92, Kem91,

Kon91, L

Y95a, Sho90, Lo w97, Neu95, Qin99]. In terv en tion [SZ93a].

In trinsic [OC95]. In v alidit y [Sri94]. In v ariance

[HW G65, HW

G95, KE95, W as92, BNO96, DG96, NO96, Y ak98]. In v arian t

[Che95e, GC91, LR92, R

T92b, YsC91, YP92, Xu97]. In v arian ts

[ES93, Wij85, Wij93]. In v erse [Csi91, Dud94, EL95, HC92, HL90c, JS90,

Ko o93, GG97, Hsi99, JvEvZ98, K

C98, LM98, ZF96]. in vited [Res97].

In v olving [TS92b]. Ion [DMR90, DM92]. irregularly [HT97]. Isotonic

[GJ95, JvEvZ98]. isotropic [Ste95b, Ste99]. Item [Jun93]. Iterated [L

Y95a].

Iterating [P er92]. Iterativ e [CS93a, GC93, Rus95].

Jac kknife [BH93b, K

G91, Sha93, W u90, Stu96]. Jac kknifing [Shi91].

Jacobian [DGJ97]. James [BS91c, L

Y91b, SS94]. Johnson [MW99b]. Join t

[HL90b, Ste97]. Jordan [MN98]. Jump [KL92, W

C93].

Kalman [De 91]. Kaplan [BG97, GV91, Pru91, Stu96, Y an92, Zho91].

Kendall [VMT95]. Kernel [BG90a, Chi91a, CGH91, Dev94, FH92, GH91a,

HHM95, HR95, Mes91, NL95, R

T92a, R

C94, TS92a, W

C93, Xia95, Che95d,

DL96, DL97, HKP98, LMS97, ZF96]. Kernel-T yp e [W

C93]. Kernels

[Dat92, MG93]. Kiefer [Arc96]. Kno wn [BR

W91, BTZ93, F el91].

Kolmogoro v [MS92, Ano90, CC94, Cab96, CC97, Che90b, DCLP90, HI90,

IL90, MS83, NY97, Ruk90, YP92]. Kullbac k [CMS94].

lac k [MNS98b]. Lancaster [Str90]. landmark [PM95]. Laplace [KS96a].

Large [AA90, BR91b, Con99, Din93, Hes90, HL90b, K

G91, L

Y91b, MBL91,

Pfa90, PR94, P or85, P or91, Rob97, Sto90, TC85, TC90, VZ92, Yin93a, Kor96,

Myk99, Rub96]. large-deviations [Kor96]. Large-Sample

[MBL91, Sto90, Rob97]. Last [HF92]. laten t [JE97]. Latin [Loh96b].

Lattice

[AP93, Com92, KM90, Ow e94, RSW97, AM98, MN98, Ste95b, Ste95c, Ste99].

Lattice-based [RSW97]. La w [A

GW90, SW93c, HY98b]. La ws

[DL93, DL95, CL97]. Learning [GW92]. Least

[BP91, Buj90, Cha93, CS93a, Csi91, KK96, Lai94, O’S95, P at93, P os92,

R W94, W ei92, YZ93, vE92, Gou96, W an96a, WvdG96]. least-squares

[W an96a]. Lecture [F re99, SHKT97, WW G

+

95]. Left

[L Y91c, GKL98, GKL99]. left-spherically [GKL98, GKL99].

Left-T runcated [L

Y91c]. Leibler [CMS94]. Lemma [Jon92]. Length

[BH90b, Y ak95, BW99, GP97, Y ak98]. Lev el [Cos93, Jac94, CMT98, Tsy97].

lev els [HSS97b]. Life [Hjo90a, Hjo90b, LD93, LD95, CZ96]. lifetables

[WMC98]. lifetime [BM97]. Lik e [NW92]. Lik eliho o d [AP95b, BG90b,

CD91, CH94a, CH93, CG91, CO90, Co x91, CL91, DHR91, EL95, Hal90,

Hor93, HW94, KS94, Mac95, MS91, MRS92, Myk95a, O’S95, Ow e90, Ow e91b,

Pfa90, Qin93, QL94, RS95, SW92a, SV95, Ste95a, Ste90d, Tho96, TC85,

TC90, WS91, WS95, Yin93b, ZK90, vdG93, vdG95, vdV94, BRR98, BL97,

CHY99, CM99, DE98, EL99, EM99, F

GK97, Har98, Hes96, JP99, JT99,

JW96, Kit97, Lan96, LHMY96, LL98, Loa96b, MvdG97b, MS95, MvdV97,

MR96, Myk99, Phe96, Qin99, Rub96, Sta96, V an96, VZ97, W ef96, vdV96].

Limit [BH92a, CGH91, EW95, HS96b, HT82, HT93, Ste95a, Stu93, Stu95,

Bis98, CL97, GEGM99, Hos97, Loh96a, Y an97, ZBCL97]. Limited [Kem91].

Limiting [Aba93, Cha93, Kni98, LL98, Sw a99]. Limits [Nob99]. lineage

[Hug96]. Linear [Ber90, BR

W91, Bro90a, Bro90b, Cas90, CM93, CS94,

Che95b, Che90a, Che92b, Cop90, Csi91, DS91, DG91, Da v90, Da v93, DHS95,

Efr90, EKS91, F

G92, F an93b, FH91, FW95, FR90, FZ94, Gle90, Har94, HS93,

Hes90, Hil90, HT82, HT93, HW94, Joh90, Kne94b, Kre90, KM92, Lah92,

LD95, Li95, LZ98a, LB95, Loa92, Lu90, Mam93, Mee92, Mor90, NF91,

Ow e91b, PS92, PK89, PK90, P os92, Rit90c, Seo90, Sho96, Ste90c, Ste90a,

Ste90b, SL94, Tsi90, Zha94, ZL96, BZ97, CGWW98, CHY99, Che97, DM98c,

GG96a, GG99a, GKL98, GKL99, HS96a, Hsi97, Hua99, Jia99, Kol99, K

C98,

Kus97, Kus98, Lan96, Lee96, LHC99, Mam96, MvdG97b, MC96, MM99,

M ¨ ul98, SY98, SHKT97, Str99, TR

YV96, Zha97, ZP96]. Linearit y [HL93].

linearizable [Da v98]. Linearization [K

G91]. Linearly [PT91]. Link

[DL91c, WW94, HSS97a]. Link-F ree [DL91c]. link age [DS99b, Tho96]. Liu

[LPS99]. Lo cal [BM92, CGWW98, Cha91, CHST99, CMS94, F al98, F

G92,

F an93a, F an93b, F

GK97, GW95b, Gus96, Hal93, LD95, Loa96b, Nyc95, P or97,

SWZ98, SZ93b, T ak94, T ra93, CW99, Che97, GH97b, OR97, Sp o98]. Lo cally

[Har96, HS93, HJ96a, MvdG97a, R

W94, Ste95b, Ste99, DCG99, Da v98,

MPZ98]. Lo cation [BD95, Cha92, Dah95, DL90, DG92, KT91, Kim92, LR91,

Lop92, MZ93b, Mat93, SW95, T yl94, Xia94, BH99, Da v98, Eri96, Gr ¨ u96a,

Hsi96, Ish96a, KT96a, LZ98b, Lop99, Ro c96, Xu97]. lo cation-scale [Hsi96].

Log [K

C98, Loa92, Rob95b, Sto90, Bro98, DE98, Lan96, MS99a, Str99].

log-conca v e [Bro98]. log-con v ex [DE98]. Log-densit y [K

C98].

Log-Linear [Loa92, Lan96, Str99]. Log-P erio dogram [Rob95b, MS99a].

Log-Spline [Sto90]. Logical [GP93a]. Logistic [BL92, cICM92]. Logspline

[Sto91a]. Long

[CT95, CM95a, CM95b, Dah95, KBH93, Rob94b, Rob95a, Rob95b, Y a j91,

CP98, CHST99, GT99, HLP95, HH96, Hos97, KS97, MS99a, RH97, W an96b].

nonquadratic [KP96]. nonrecursiv e [Kos96]. nonregular [DT99].

Nonsmo oth [vE92]. Nonstandard [F er95, VZ97]. Nonstationary

[Bel84, Bel91, Co x91, CL91, HG90, Li95, TT90, B ¨ uh98, Dah97, Lin98].

nonsto c hastic [HS96a]. nonzero [STS96]. Norm [Y u93, Sil96, Tsy98].

Normal [AP93, APR

Y93, BR90, CS93b, CM95b, DS91, F el91, GC91, Hor93,

HW94, IK91, Joh94, Loh91b, PS91, P or85, P or91, Ro e92, Ryd94, ST92,

Sho90, T ak92, AM98, BS96, GG96b, Hes96, Sun96, TB97]. Normalit y

[A CG94, BD95, R

T92a, Zho92, BRR98, CHST99, F al98, GHL99, JP99].

Normalized [Lah95]. Normalizing [Kon91, CS97]. Norms [Dud94, Hor91].

Note [AP95a, Det93b, Dev92, Gre93, HKT97, K

G91, Pro91, Ste94, XY95,

Y ak95, vZ91, Bei96, Det96, GH97a, Y ak97]. Notion [Liu90]. No v el [LK93].

NPMLE [Hua97, vdL96]. Nuisance [AP95b, Pfa93, Str96]. Num b er

[HF92, Kem91, SZ93b, W or95, SY99]. n um b ers [CMT98].

O’Brien [Bet96]. Observ ation [SM94]. Observ ations

[Hor93, HZ94, Lar90, NNR94, Efr96, GK96, Neu98, Ste95c, UM97].

Observ ed [KL92, LL97b]. Obtained [KZ92]. Odd [Det92]. Odds [W u95a].

old [WMC98]. oldest [WMC98]. oldest-old [WMC98]. Olkin [CL96a].

Omnibus [BH90a, MNS95]. One [Alb91, F an93a, Fin94, Gho80, Gho91,

Kur93, LB95, PS95, Sar91, CS98, Kar96, MPB96, Muk99, SY98].

One-Armed [Sar91]. One-Dimensional [F an93a, MPB96]. one-parameter

[Kar96]. One-Sample [Alb91]. One-Sided [Fin94, Kur93, LB95, CS98].

one-step [SY98]. Only [AP95b]. op erating [HT96]. Op erators

[Dud94, FS97]. Optimal [BN91, Bur91, CH90a, CW91, Che95c, Det90,

Det92, Det93b, Det95, D

W96b, DR97, DR98, DH98, DHI99, DL92, Don94,

Dre98, EL99, EKS91, FZS96, FM93, F an91b, GH91a, GM92, HJ99, HHI93,

HSS96, HZ90, HZ92, Hei94, Kan92, Kar96, Ko o93, Kus97, Kus98, LS97,

LMS97, Ma j92, MU96, PT91, PS93, She95, W u97, CC99, D

W96a, DS99a,

Det96, EL96b, GG99b, Ma j96b, UM97, W ef96, Y ak97]. Optimalit y

[CB91, Dat91a, Det93a, DS93, Gir91, Rit90b, Ste90b, IL96, KPY99, Kus97,

Kus98, LL97b, Ma j96a, Muk99, Rit96]. Optimization [She94]. Optim um

[EFM95, KM92, M ¨ ul98, RSW97]. oracle [Cai99]. Orbit [CE90]. Order

[Alb91, BMM

+

91, BP91, CD91, CS93b, CKS94a, DHY95, Dud94, EH92,

GK94, GSM94, HP94, KL91, Mar83, Mar86, Mar91b, MZ94, Myk95b, ND94,

R G91, Ste90b, Ste93, BPR99, CS96, DCG99, DH98, GK96, Kol96, KPY99,

LL97b, Mat96, P ol98, PH96]. Order-Restricted [R

G91, CS96]. Ordered

[GP95, Kne94b, R

G91, Sar98, SSK95]. Ordering

[DKR91, LS92b, Ro j92, CS96]. Orderings [BCFS90, LR92]. Orders

[BCFS90, Cos93, Jac94]. Ordinal [DS95b]. ortho [Don97]. Orthogeo desic

[BNB93]. Orthogonal

[Che95f, HPS92a, Ow e94, Zam92, HSS97b, Loh96a, MW95, Muk99].

orthogonalit y [BSV99]. Orthogonalization [Gr ¨ u96a]. orthomedian

[Gr ¨ u96a]. oscillation [LR97]. other [BM97]. Outliers [Dha91, DT98].

Outlyingness [DG92]. Outp erforming [GMW96]. o v ertraining [Kle96].

o v ertraining-resistan t [Kle96]. Ov erw eigh t [Lo c91].

paired [SY99]. pairwise [HT98]. P anel [GH95a]. pap er [Res97]. P arado x

[Ber90, Bro90a, Bro90b, Cas90, Cop90, Efr90, FR90, Gle90, Hil90, Joh90,

Lu90, Mor90, Ste90a, W an99]. P arameter [AP95b, BB93, DHY95, HT82,

HT93, Jin92, Ko92, KT96b, Lah92, MGKA95, Ryd94, Sri92, Ste93, Sun94,

TM93, WS91, W u95a, Y an91, BB96, GH97b, Kar96, McC96]. P arameters

[BD95, cICM92, Hey92, Hor93, KS93, NF91, Pfa93, P or85, P or91, Ste90d,

Tsi90, V el92, Xia94, Yin93b, BZ96, F re99, Ish96a, SY99, Str96, Xu97].

P arametric [Bos97, HM93, HG95, SW92a, CHS96, HJ96a, Mat96].

parametrization [DCG99]. P areto [FH99]. P art [SS94]. P artial

[BCFS90, CH91, Deg90, DL90, Gou96, ZK90, BZ97, F

GK97, Gir98, MvdG97b].

P artially [CS94, CB91, vdV94, D

W96b, GP97, LHC99, SSK95]. P artition

[BH92b]. P artitions [BPKN92, Nob96]. partly [Hua99]. partner [HR99].

parts [ES96]. pattern [Kle96]. P eak [MP92]. P eaks [W or95]. P earson

[LD93]. p enalization [She97]. P enalized

[CO90, HBT95, Mac95, MvdG97b, ZK90]. p enalt y [P o o98]. P erformance

[CH90a, HM94, HMT96, HR98, Ko c96]. P erio d [HZ90, HZ92]. P erio dic

[AM97a]. P erio dogram [CHP95, Rob95b, KM96, MS99a].

P erio dogram-Based [CHP95]. P erm utation

[Che95e, Tho93, Sho96, ZBCL97]. P erm utation-In v arian t [Che95e].

P erm utational [HMM92]. P erm utations [BCFS90]. p erturbations

[Ami96]. Ph ylogenetic [ES93]. Pic k ands [Dre95]. Piecewise [Rie97, TK97].

pilot [Rie97]. Pitman [GSM94, HMM92]. Plan [SW94b]. Plane

[Ell95, DS96, PM95]. Plane-Fitters [Ell95]. Planes [Ell91]. Plans

[Gho80, Gho91, Y eh94, MU96, Muk99]. plot [BS99]. plots [EM99, GG96b].

Plug [GM92, Hal93, CF97, Loa99]. Plug-in [GM92, Hal93, CF97, Loa99].

Plus [Gho80, Gho91, Muk99]. P oin t

[BH92b, CH90b, CMS93, CMS94, Dum91, F er95, F

G93, Har94, HK91,

HKL92, Loa92, Lop92, Rit90a, SV95, Y ak95, BG97, Loa96a]. P oin ts

[LR91, Mul92, PT91, TLF95, T yl94, W

C93, MM99, Rai98]. P oin t wise

[DL92, Tsy98, LS97]. P oisson [BPR99, FR92, Hen97, JM92, Loa92, Neu94].

P olicy [Y ak95, Y ak96a]. P´ oly a [Ish98, La v92, La v94, MSW92, WM97].

P´ oly a-urn [WM97]. P olyhedra [Nai90]. P olynomial

[Buj94, Det90, Det93b, Det94, Det95, Has94, Hei94, PS93, Sto94a, Sto94b,

SHKT97, Che98, D

W95, DHI99, OR97, Sp o98]. P olynomials [Det92].

P olytop es [Tho93]. P o oling [GC93, FS97]. P opulation

[BNW92, DH93, Mee92, Che98, DCG99]. P opulations

[CC94, DKR91, WS97]. p osed [GG97]. P oset [Ros91]. P ositiv e

[BLRS94, SS94, Sal98]. P ositiv e-Definite [BLRS94]. P ositiv e-P art [SS94].

P ositron [CH94a, JS90, O’S95]. p ossess [Y ak98]. P ossible [FM92].

P ossibly [Hes90, BM97, BM98]. P osterior

[Bes94, CG94, CG95, Dat91b, Dos94b, GGR99, KS94, Men94b, Nyc90,

Rob94a, Sun94, Tie94a, Tie94b, BSW99, GGS95, Gus96, Ish98]. p ostulate

[MW99b]. p ot [F al95]. p ot-metho d [F al95]. P oten tial [LM94]. P o w er

[DS95a, GH91a, HL90a, HW94, SM90]. P o w erful [LB95, CHS96]. pre

[GP97]. pre-c hange [GP97]. Precision [AP95a]. Predicting

[Ste95c, MGR98]. Prediction

[Ber92, Ber93, DG91, D

W93, F os91, GH95a, CBL99]. Predictions

[Ste90c, Ste90b]. Predictiv e [Men94b, W ei92]. predictors [Bos97]. Preface

[Ano90]. preferences [SSK95]. Preferred [CMS93, CMS94]. prescrib ed

[BB96]. Presence [AB90, SM94, SS97]. Presen t [AP95b]. Principal

[DBS94a, DBS94b, Flu94, TLF95, DS96, Sal98, Sil96]. Principle

[L Y94, NY97]. Principles [W ei92]. Prior

[GD92, Ma j92, SZ93a, W as90, YB94, Har96, Har98, MW99b]. Priorit y

[NT94]. Priors [BLEL94, BR94, Bos94, CE90, W as92, BS96, DG96].

Probabilistic [Pin94]. Probabilities [DF90, FK91, IL90, JR94, Nau92,

Pfa90, SW93a, WK92, DE98, HW97a, Kor96, RS98, STS96]. Probabilit y

[APR

Y93, Ber92, Ber93, BR

W91, DG90, ES93, Hal92a, HHM95, Hen90,

KZ95, Lo w92a, PS95, Ric95, SF94, VMT95, WS95, HY98a, Sar98, SdH99,

SQ96, Y ak96a, Y ak96b]. Probabilit y-Cen tered [Ber93]. Problem

[Alb91, BLRS94, F an93a, Geo91, GJ95, Khm93, Lo92, MP90, Mas93, MBL91,

Neu93, PR92, WH90, BHM97, ET98, ES96, GL98, Zha97]. Problems

[BH92b, BM92, Csi91, Das91, EL95, F an91b, F er95, GD92, Har94, HL90c,

JS90, Ko o93, LB93, Lo w92b, Lo w95, Mac95, NW92, Pin94, Qin93, Sar91,

Sha94, BSW99, BCZ

+

97, GG97, K

C98, Y ak98]. Pro cedure [BTZ93, KL92,

Mar83, Mar86, Mar91b, P er92, Rit90b, Rus95, Sri92, SW94b, T ak92, Bei96].

Pro cedures [DL90, MP90, SW93b, Yin90, FR98, Fin99, Nak97]. Pro cess

[BP91, Buh94, CR90, CR94, FR92, KL92, Lar90, Loa92, MU90, Phe90,

Ste90d, WW90, HH96, Hsi96, Hsi97, KP97, Mam96, STZ98]. Pro cesses

[A CG94, Bai94, BMM

+

91, BC92, BF90, CT95, CH94b, Che90a, Che92b,

Co x91, CH95, EM92, Gas93, Hes90, Hey92, Hjo90b, HT82, HT93, K

G90,

KS95, L

Y95b, Mil92, NNR94, PS92, P os92, She94, SBH91, Sri94, Ste95a,

Sw e92, TT90, W el89, W el90, vZ91, vdG95, BG97, Bos97, CC97, CP98, CZ96,

DCG99, Dah97, DM98a, F al98, Kim99, Kit97, KM96, Lee96, L

W99, Lin98,

MPZ98, MM97, Niu98, Nob99, WM97, HT93]. Pro duct

[BH92b, GJ90, Stu93, CL97, Y an97]. Pro duct-In tegration [GJ90].

Pro duct-Limit [Stu93, CL97, Y an97]. Pro ducts

[Buj94, Has94, Sto94a, Sto94b, SHKT97]. Profile [SW92a, Sta96].

Pro jected [CKS94a, DG92]. Pro jection

[CH91, Che91a, Che95f, Hua98, Jon92, T yl94, MLN99]. Pro jection-Pursuit

[Che91a]. Pro jections [HL93, MY93]. pro jectiv e [MW99a]. Pro of

[DGJ97, DS97, Sar98]. Prop er [Wij85, Wij93]. Prop erties [CHP95, Che95f,

DMR90, DG92, GP93a, GZ93, Hal92c, HL90b, HW94, JC90, K

G91, Lai94,

MBL91, SW92b, TT90, W as92, W u90, Y a j91, Zho91, Ami96, Cha96, DS96,

Hua97, KL

W97, Kos96, LZ98b, LR97, MLN99, Ro c96, SS97, ST96].

Prop ert y [CH91, HH94, YZ93, Bei96]. prophet [A

GSC98]. Prop ortional

[BGL95, CH94b, Mur94, Rus95, W u95a, BB96, Hua96]. prop ortions [Qin99].

Pseudo [Hal90]. Pseudo-Lik eliho o d [Hal90]. Pure [Ro j92]. Pure-T ail

[Ro j92]. Pursuit [Che91a, Jon92].

Quadratic [F an91a, LM98, WH91, Cas96, EL96b]. Qualitativ e [Mam91b].

Qualit y [CH90a]. Quan tal [MS93]. Quan tile

[BG90a, CH95, EM92, FF91, Muk93a, Ro j92, Shi91, Xia95, YZ93, CDS97,

Che95d, EM99, LHMY96, P or97]. Quan tiles [Arc95, Cha91, CH93, FK91,

GJ92, Hes90, KS95, Muk92, SW92b, Arc96, Kol97, Sin98, ZP96]. quan tizers

[CA GM97]. Quasi [W ef96, CHY99, CM99, MvdG97b]. Quasi-lik eliho o d

[W ef96, CHY99, CM99, MvdG97b]. Queue [Pit94]. queueing [Con99].

Queues [Asm90]. Quic k est [P o o98].

Random [Akr94, Asm90, BH92c, BM94, Com92, CGH91, ET91, JK95, K

G90,

Lah95, Liu90, LR93, MSW92, Mur94, NT94, Neu93, P er92, Pfa93, PR92,

SZ93b, SW95, Ste90b, SW93c, Stu95, VZ92, W or95, Y an91, Zam91, Zho91,

AM97a, BFH96, BL97, Cs¨ o96, GG99a, GMW96, HY98a, HY98b, HM98,

KS96b, MW98, MGR98, Sal98, Sar98, Ste97, Ste95b, Ste95c, Ste99, vdLM98].

Random-Multiplicativ e [VZ92]. Randomized

[Gir91, Ow e94, Gir98, IR97, Loh96a]. Randomly

[A W93, Jan91, Kim93, K

O94]. Range [CM95a, CM95b, Dah95, HL90a,

HH94, KBH93, Rob95a, Rob95b, Seo90, HLP95, Hos97, MS99a, RH97]. Rank

[Alb91, Cuz88, Cuz90, GL91, GJ92, Jan91, KS95, L

Y91c, MN92, Neu93,

Seo90, Tsi90, Yin93a, And99, HJ99, MOT97, Sen96, Sho96]. Rank-Scores

[KS95]. Rank ed [Tho93, Hua97]. Rankings [A

C91, VMT95]. rare [SdH99].

Rate

[BG93, CA91, Che95c, EJ90, HP92, KL91, Men94a, P at93, SW94a, CL97].

Rates [Bur91, Che91b, DL91a, DL91b, DL92, F an91b, GJ95, Hjo90a, Jon92,

Ko o93, MT96, NY97, Ros95, WS95, Bos97, Dre98, EL99, HKT97, Ish96a,

Ish96b, Kar96, WS97, YB99]. Ratio

[AP95b, BG90b, HW94, MS91, MRS92, Ow e90, Ro j92, SV95, W as92, DJ96,

LHMY96, MS95, MvdV97, Qin99, Rub96, VZ97]. rational [DHI99, HSS96].

Ratios [Wij85, Wij93, WS95, CS97]. R

C [R

G91]. Reac hing [GC93]. Real

[LM90, W u95a]. receiv er [HT96]. recognition [Kle96]. Reconstruction

[O’S95]. record [FH96]. record-v alue [FH96]. Reco v ery [Don94, MT95a].

Recurrence [Eat92]. Recursiv e [R

T92a, Ruk94, SM94]. Redescending

[KT91]. reduced [And99]. Reducing [MPB96]. Reduction

[CKW95, R

C94, CF99, CL

W99, NY97]. redundancy [DHL97]. Reference

[CE90, YB94]. Refined [Dre95]. Region [MK94]. Regions [Ber93, BH93a,

cICM92, HL90c, Ow e90, PR94, SWZ98, Zha94, ET98, MZ96, MNS98a].

Regression

[Asm90, BX91, Bar93, BL92, BM94, Ber90, BR91b, Bre91, BTZ93, Bro90a,

Bro90b, BL91, BDHT91, CA91, CKW95, Cas90, cICM92, Cha91, Che91a,

CV92, Chi91b, CKS94b, Cop90, Co x93, CM95b, Cuz88, Cuz90, Cuz92, Dah95,

Da v90, Da v93, Det90, Det93b, Det94, DHS95, Det95, DGKL94, DF93, DS95a,

DH93, DL91c, Efr90, EKS91, EH92, F

G92, F an93b, FT93, F

G94, FR90,

F ri91a, F ri91b, FZ94, GD92, Gir91, Gle90, GL92, GN90, GH91b, GW91, GJ92,

HJ90, Hal92b, HM90, HM91, HM93, HW91, Hei94, Hil90, HC92, HL90c, JV93,

Joh90, Jon92, KE95, KN98, Lah92, L

Y91b, L

Y91c, Lai94, L

Y94, LD95, Lu90,

Mam91a, Mam91b, MY93, MU90, Mil92, Mor90, Muk92, Muk93b, Mul92,

NT94, O’S91, Ow e91a, P or85, P or91, PS93, R

G97, Rit90c, Rob95b, R

T92a].

Regression [R

W94, Sas93, Sc h93, Sc h95, Sc h91, Sen96, SWZ98, Sri92,

Ste90a, Sto91b, SL94, T an93, Tsi90, W

C93, Y a j91, Yin93a, Zam92, Zha91,

Zho92, vdG90, And99, BH99, BFH96, Bis98, BL96a, CGWW98, CDS97,

CL W99, CHST99, Dab97, Det96, DM98b, DH98, DM98c, Det99, DHI99,

Efr96, EHSS95, F

GK97, Gir98, HLP95, HT97, HS96a, Hsi97, Hsi99, Hua98,

JT99, KMZ98, Kni98, Ko c96, Kor96, KPY99, KK96, L

W99, Li97, LZ98a,

Loa96a, MvdG97a, MM97, MC96, MNS98b, MS99a, MS99b, Neu95, NY97,

Nob96, Nob99, OR97, Qiu98, RSW97, Rob97, RH97, SZ98, SY98, Stu97,

STZ98, TR

YV96, V

A99, W an96a, WvdG96, Y an97, ZL96, ZP96, ZF96].

Regression-t yp e [KN98]. Regressions [BH92c, LM98]. Regressors

[Kne94a]. Regret [T ak92]. Regular [CM98, MW99a, Rit96, W ei95].

Regularization [Gir91]. regularly [AM97a]. Rejoinder

[Bro90b, DBS94b, F ri91b, Sto94a, Tie94b, Bre98, LPS99]. Related

[A CG94, CO90, JS90, KS95, Lin94, Mas94, Hos97, Jia96, MU96].

Relationship [HW

G65, HW

G95, R

T97]. Relationships [BH93a, Zha94].

Relativ e [Hal91, HO97, RS98]. Relaxed [Oeh92]. Remainder [Dud94].

Remarks [Buj90, NO96]. REML [Jia96, Jia97]. Remote [AB90]. Renew al

[DMR90, GP93b, Phe90]. Renormalization [DL92, Lo w92b].

Renormalizing [Lo w93]. R ´ en yi [A

GW90]. Repair [HPS92b, DHS97].

repairing [vdL96]. Rep eated

[HZ90, HZ92, HR

C94, K

G91, SW92b, Kus97, Kus98]. replicate [MNS98b].

Replication [K

G91, SW92b]. Represen tation

[Cha91, Che92b, GV91, Hes90, Arc96, Bos98, HS96a, SSK95].

Represen tations [Hal91, Stu93]. Represen ting [K

G92]. Resampling

[BHW93, Hal91, HM94, LS92a, PR92, PvZ96]. Residual

[K O94, CZ96, Kou96, L

W99, MM97]. Residuals [Bai94, Lin98, Mam96].

Resistan t [Jac94, Kle96]. Resp ect [Xia95]. Resp onse

[Jun93, MS93, MSY94, Ros93, SM90, Sto91a]. Resp onse-Adaptiv e [Ros93].

Restricted [CS93b, CKS94a, HS95, MS91, R

G91, CS96, MS95].

Restrictions [CD91, HP94, NF91, P ol98, PH96]. Results

[BB93, CW91, Che92a, Che95e, Lel93, Shi91, Ste95a, V el92, BS99].

Retinopath y [WW G

+

95]. Rev erse [HH94]. Revisited

[Gen92, Ow e94, Str90, WMC98]. Rew eigh ted [HP92, Lop99]. Riccati

[DS97]. Ridge [Gir91]. Riemannian [Hen90, LK93]. Righ t

[FZ94, L

Y91c, LvE93, MBL91, BM97, MW99b, vdLM98]. Righ t-Censored

[L Y91c, vdLM98]. Rigid [CK95]. Risk

[BG90c, BL91, DLM90, Efr95, F

G94, GK94, GN90, Lo w93, Mar83, Mar86,

Mar91b, T ak94, BL96b, DS97, HO97, SA96, SV98]. Rissanen [HG90]. Rito v

[Bei96, EL96a]. Robbins [Liu97]. Rob erts [SW93b, SW94b]. Robust

[BB98, BZ96, BF90, DS91, Da v93, DL90, Eri96, GP95, HS92, Hug96, Kim92,

Ko92, KS99c, KM92, MY93, MZ93a, MZ93b, MC96, SM94, She95, Zam92,

Adr98, MM99, M ¨ ul98, Sta96]. robustify [CA

GM97]. Robustness

[BD95, Bos94, Lin94, LS92a, Ro c96]. Ro ot

[Aba93, CT95, JMP91, KP90a, Muk92, W u95b]. ro ots [BRF97]. Rosen blatt

[GH91a]. Rousseeu w [Da v92]. ro ws [MU96]. Rubin [CL96a]. Rule

[KZ95, Ruk94, Sam92]. Rules [Hal93, Mar92, HKP98, Ma j96b]. Run

[BH90b, Cos93, Jac94, Y ak95, GP97, Muk99, Y ak98]. runs [HP99].

Saddlep oin t [JR94, RS98]. same [HP92]. Sample [Alb91, BR91a, BR91b,

HS95, HL90b, JK95, Kan92, K

G92, K

G91, L

Y91b, LvE93, MBL91, Neu93,

PR94, Qin93, SW92b, Shi91, Sto90, TC85, TC90, T yl94, VZ92, W u95a, Xia95,

XY95, Yin93a, Con99, DM98a, GW99, Hsi96, MPB96, Rob97, R

T97, Rub96].

Sampled [BGL95]. Sampler [Y u93, Ami96, GMW96]. samplers [GMW98].

Samples [K

G91, BC98, Hua97]. Sampling [APR

Y93, BLEL94, BC92,

BR91b, BNW92, BG93, Dos94a, GL92, Lo93b, Loh90, Ow e94, Ros95, SW94b,

Y eh94, Yin93b, Che98, DS98, DHL97, Kol99, KL

W97, Liu97, Loh96a, Loh96b,

NW97, Sho96, Ste95b, Ste99, W al97b, Y ak96a, vdV96]. saturated [MW95].

Scale [GK94, MZ93a, SW95, V el92, Da v98, Hsi96, Ish96a]. Scaling

[BLRS94]. Scanning [Khm93]. Scatter [KT91, T yl94, KT96a, Lop99].

Sc heme [GP94, GP95, PR92, Yin93b, Liu97, WM97, vdV96]. sc hemes

[Che98, GP97, Ish98]. Score [CH91, SC91, VMT95, DS99b]. Scores

[GJ92, KS95, Seo90, GKL98, GKL99, HJ99, Sen96]. Scoring [KDK90].

Scram bled [Ow e97]. Searc h [Che92a, FZS96, STS96]. Searc hing [STS96].

Second [Alb91, BPR99, GK94, GSM94, GK96, Mar83, Mar86, Mar91b,

Myk95b, Ste90b, KS96a, LL97b]. Second-Order

[GK94, GSM94, Ste90b, BPR99, GK96, LL97b]. seemingly [KK96].

Segmen ts [KDK90]. Selected [ND94, V el92]. Selection

[Chi91a, EH92, FM92, GD92, Jin92, Zha91, Zha93, BB98, Bre96, Loa99, LN99].

Selector [JMP91, Che97]. Selectors [Chi91b, CM91, LMS97]. Self

[Cha90b, GZ93, TLF95, TC85, TC90, MR96]. Self-Consistency

[TC85, TC90]. Self-Consisten t [Cha90b, GZ93, TLF95, MR96]. Semi

[D W93]. Semi-Ba y esian [D

W93]. Semiparametric

[BZ97, CKW95, Che95b, Cuz92, HM90, HSS97a, L

Y95b, Mag93, MZ95,

MvdV97, RB90, Rob94b, Rob95a, Ro e92, She95, CHS96, HKT97, HT96,

Ish96b, Ish98, Ish99, LHC99, NLB98, V an96]. Sense [DG90]. Sensitiv e

[Mar91a, MS83, MS92]. sensitivit y [GW95b, Gus96]. Sequence

[A GW90, Hsi93, Neu94, Rit96]. Sequences

[BS91a, BS91b, Buh94, Dev94, KDK90, CBL99, Hes96]. Sequen tial

[Bai94, BBW94, BB93, BG92, CH90b, Efr95, GP94, GL91, HW

G65, HW

G95,

HL90c, Lee96, Mar83, Mar86, Mar91b, O A T91, PS91, Sie93, SV95, SBH91,

Sri92, T ak92, WH90, XM95, Bet96, FZS96, Gre96, HM98, Kou96, Lin98,

Liu96, Liu97]. Serial [HMM92, TM93]. Series

[Bel84, Bel91, CL91, Deg90, GH94, KM90, MT95b, MZ94, NF91, Rob94b,

Rob95b, T ra93, TS92b, B ¨ uh98, D

W96a, DJ96, Dah97, DKW97, GT99,

KMZ98, Kou96, KS99a, L

W99, LL98, MYG96, MS99a, RH97, TR

YV96]. Set

[CD91, Hua97]. Sets [Che95e, Das91, DGZ95, Ell95, FH91, MT95a, Nau92,

SW93a, W or95, And96, BD98, Cho98, D ¨ um98, Hu w96, TB97, Tsy97, ZP96].

setting [Efr96]. Sev eral [DKR91, JV93, DM98b]. Shap e

[GM93, HS95, KE95, LK93, PM95, CW99, Ro c96]. Shap e-Restricted

[HS95]. sharp [Efr98, Rai98, Tsy98]. Shift [SW93b, Ma j96b]. Shiry a y ev

[SW93b, SW94b]. short [HLP95]. short- [HLP95]. Shrink age

[ES96, Geo91, Sun96, BC98, DJ98, Gou96, W an96b]. sibships [DS99b]. Side

[AB90]. Sided [BG92, Fin94, Kur93, LB95, CS98]. Siev e

[B ¨ uh98, SW94a, WS95]. siev es [Jia97, She97]. sign [MOT97, Xu97].

sign-in v arian t [Xu97]. Signal [Bel84, Bel91, RS95, SW95]. Signed [Seo90].

silhouette [P ol98]. Simes [Sar98]. Similar [Kne94a]. Simple

[BBW94, BTZ93, JMP91, Jon92, Cas96]. Simplices [Liu90]. Sim ulation

[KL95, ADS96]. sim ulations [Nak97]. Sim ultaneous

[Cho91, Efr98, HM91, JJ90, SL94, Xu97]. Single [HHI93, HSS97a, Hug96].

Single-Index [HHI93]. Singular [Ell95, LB93, Uhl94, DGJ97].

Singularities [Ell91]. Size [cICM92, FZS96]. size-dep enden t [FZS96].

Sk ewness [AM97b, BH92a]. Sk orokho d [ES96]. Sliced [HC92, ZF96].

Slicing [DL91c]. Slop e [HR

C94, BFH96]. Small [DG91, RS98]. Smallest

[DBS94a, DBS94b, Flu94]. Smirno v

[MS92, CC94, Cab96, CC97, IL90, MS83, YP92]. Smo oth

[KL95, Mac95, Mam91a, MT95a, MT99, P e ~ n98, GG99b, HR98, IKL97,

MS99b, Ow e97, TK97]. Smo othed [CH93, CH95, Dab97, EL95, R

C94, Sil96].

Smo others [F

G92, F an93b, Kne94b, Nyc95, Ko c96]. Smo othing

[Dev94, F ar92, GQ93, Hal93, HHI93, Jin92, Nyc90, Oeh92, Ste93, SL94,

WW G

+

95, B ¨ uh98, DL96, DL97, Luo98, P or97, W al97a]. Smo othness

[Mam91b, Bir97, BZ98, LMS97]. Sob olev [GN90, Tsy98]. Solution [Mac95].

Some

[And96, A

G91, BNO96, BS99, CH94b, CW91, Che92a, CB91, Che95f, Chi91b,

Dat92, Dum91, ES93, JJ90, KS94, La v92, Mas94, Mat93, NO96, Ros91, Sar98,

Sas93, SS97, Shi91, Ste95a, SCW97, Y an92, Zho91, KL92, Kou96, Ric95].

Space [CK95, HW94, Jon92, PS95, CP98, JP99, Niu98, W al97b]. space-time

[Niu98]. spaced [HT97]. Spaces [JK95, LK93, WS91]. spacing [Sw a99].

Spacings [Kan92]. Sparse [DS95b, Joh94, SQ96]. Spatial

[MGR98, Yin93b, BG97, BRF97, LMS97, MOT97, vdV96]. Sp ecial

[Szk92, Res97]. sp ecially [ET96]. Sp ecies [Lo92]. sp ecified [D

W96b, GP97].

sp ectra [NvS97]. Sp ectral [And93, FH92, Ioa94, MP92, PR92]. Sp eed

[GG99a, JS90]. Sphere [CK95, HK96]. Spheres [LS92b]. Spherical

[Bar91, BS91c, Nai90]. Spherically [FW95, GKL98, GKL99]. Spline

[Che91b, GQ93, Mes91, Nyc90, Ste93, Sto90, T

A91, Luo98, WW G

+

95].

Splines [BX91, Bre91, BDHT91, Buj94, F ri91a, F ri91b, GH91b, GW91,

Has94, Nyc95, O’S91, Oeh92, Ow e91a, Sc h91, SWZ98, Sto91b, Sto94a, Sto94b,

[LD91]. v arying [AM97a, FZ99]. V ector [JM92, Joh94, P os92]. V ectors

[JV93]. V ersion [KL95, A

GSC98, DLM99]. V ersions [Gir91]. V ersus

[HM93, HS93, Lin94, Pfa93, HSS97a, MS99b, SW99]. v ertical [Eri96]. Via

[Dos94a, EH92, Ev a91, KZ92, TC85, Zha93, Bro98, CW99, DJ98, DHL97,

DE98, EM99, F al95, HM98, Ish98, Liu96, Lo92, MW99b, NW92, ST92, Sp o98,

TC90, W an96b]. View [GJ90, HI90, Mas94]. Vincen tization [Gen92]. v ol

[Ano95]. V olume [Ano95, Das91, Da v92, JJ90, SZ93b, HJ96b]. V olumes

[Nai90]. v oting [BFLS98].

W aiting [Pit94]. W ald [F re99, Jia97, SHKT97]. W alk [NT94]. W alks

[Asm90]. w arping [W

G97]. W asserstein [CAMRRdB99]. W a v elet

[BC98, HP95, NvS97, Cai99, DJKP96, DJ98, HMT96, HT97, HKP98, PV99,

W an96b]. W a v elet-Based [HP95]. w a v elets [KP96, Sp o96]. w a y

[DT98, HJ96b, Sun96]. W eak

[Bai94, Cha90b, GL91, K

O94, Lin98, MP92, CH96, CL97, MLN99, MW98].

W eakly [Hsi93, KP90b, Kit97, Neu98]. W edgelets [Don99]. W eibull

[EM90, Ish96b]. W eigh ted [BH90b, CS93a, Che98, Det93b, Hei94, K

O94,

Lo93b, R

W94, vZ91, DHI99, Jam97]. W eigh ting [JV93]. W eigh ts

[PT91, TK97]. W eiss [CG91]. W ellner [CY96]. Whic h

[Bro90a, BLEL94, BM97, Ber90, BR96, Bro90b, Cas90, Cop90, Efr90, FR90,

Gle90, Hil90, Joh90, Lu90, Mor90, Ste90a, Y ak98]. White

[KL92, Lo w92b, Lo w93, RS95, BL96a, Nis99, Nus96, Zha97]. Whittle [GT99].

Wic ksell [GL98, GJ95]. Wielandt [ET91]. Wild [CA91, Mam93]. Windo w

[HHM95, Sp o98]. Winner [Sam92]. Winsorizing [Sho96]. Wisconsin

[WW G

+

95]. Wishart [CL96a, LM98, Uhl94]. without [Bir97]. W orst

[F os91].

Y atracos [DL97]. Y eh [CM93]. yields [Gou96].

Zero [KL91]. Zero-Crossing [KL91]. Zonoid [KM97].

References

Amemiy a:1990:A CS

[AA90] Y asuo Amemiy a and T. W. Anderson. Asymptotic c hi-square

tests for a large class of factor analysis mo dels. A nnals of Statis-

tics, 18(3):1453–1463, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347760 .

Ahlsw ede:1990:MEP

[AB90] R. Ahlsw ede and M. V. Burnashev. On minimax estimation

in the presence of side information ab out remote data. A nnals

of Statistics, 18(1):141–171, Marc h 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347496 .

Abadir:1993:LD A

[Aba93] Karim M. Abadir. The limiting distribution of the auto cor-

relation co efficien t under a unit ro ot. A nnals of Statistics, 21

(2):1058–1070, June 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349164 .

Alv o:1991:BIB

[A C91] M. Alv o and P

. Cabilio. On the balanced incomplete blo c k

design for rankings. A nnals of Statistics, 19(3):1597–1613,

Septem b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1176348264 .

Arcones:1994:ERP

[A CG94] Miguel A. Arcones, Zhiqiang Chen, and Ev arist Gine. Es-

timators related to U -pro cesses with applications to m ulti-

v ariate medians: Asymptotic normalit y . A nnals of Statis-

tics, 22(3):1460–1477, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325637 .

Adro v er:1998:MBR

[Adr98] Jorge G. Adro v er. Minimax bias-robust estimation of the

disp ersion matrix of a m ultiv ariate distribution. A nnals of

Statistics, 26(6):2301–2320, Decem b er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691472 .

A threy a:1996:CMC

[ADS96] Krishna B. A threy a, Hani Doss, and Ja y aram Seth uraman.

On the con v ergence of the Mark o v c hain sim ulation metho d.

A nnals of Statistics, 24(1):69–100, F ebruary 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1033066200 .

Arcones:1991:SBT

[A G91] Miguel A. Arcones and Ev arist Gine. Some b o otstrap tests

of symmetry for univ ariate con tin uous distributions. A n-

nals of Statistics, 19(3):1496–1511, Septem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348258 .

Arcones:1992:BS

[A G92] Miguel A. Arcones and Ev arist Gine. On the b o otstrap of

U and V statistics. A nnals of Statistics, 20(2):655–674, June

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348650 .

Assaf:1998:SVP

[A GSC98] Da vid Assaf, Larry Goldstein, and Ester Sam uel-Cahn. A sta-

tistical v ersion of prophet inequalities. A nnals of Statistics, 26

(3):1190–1197, June 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691094 .

Arratia:1990:ERL

[A GW90] R. Arratia, L. Gordon, and M. S. W aterman. The Erd˝ os–R ´ en yi

la w in distribution, for coin tossing and sequence matc hing. A n-

nals of Statistics, 18(2):539–570, June 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347615 .

Akritas:1994:NNE

[Akr94] Mic hael G. Akritas. Nearest neigh b or estimation of a biv ari-

ate distribution under random censoring. A nnals of Statis-

tics, 22(3):1299–1327, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325630 .

Alb ers:1991:SO A

[Alb91] Willem Alb ers. Second order analysis of t w o-stage rank tests for

the one-sample problem. A nnals of Statistics, 19(2):1042–1052,

June 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348136 .

Anderson:1997:PMA

[AM97a] P aul L. Anderson and Mark M. Meersc haert. P erio dic mo ving

a v erages of random v ariables with regularly v arying tails. A n-

nals of Statistics, 25(2):771–785, April 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031833673 .

Av erous:1997:SMD

[AM97b] Jean Av ´ erous and Mic hel Meste. Sk ewness for m ultiv ariate

distributions: t w o approac hes. A nnals of Statistics, 25(5):

1984–1997, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362381 .

Andersson:1998:SLC

[AM98] Steen Andersson and Jesp er Madsen. Symmetry and lattice

conditional indep endence in a m ultiv ariate normal distribu-

tion. A nnals of Statistics, 26(2):525–572, April 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1028144848 .

Amit:1996:CPG

[Ami96] Y ali Amit. Con v ergence prop erties of the Gibbs sampler for

p erturbations of Gaussians. A nnals of Statistics, 24(1):122–

140, F ebruary 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1033066202 .

Andersson:1997:CME

[AMP97] Steen A. Andersson, Da vid Madigan, and Mic hael D. P erlman.

A c haracterization of Mark o v equiv alence classes for acyclic di-

graphs. A nnals of Statistics, 25(2):505–541, April 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1031833662 .

Anderson:1993:GFT

[And93] T. W. Anderson. Go o dness of fit tests for sp ectral distribu-

tions. A nnals of Statistics, 21(2):830–847, June 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349153 .

Anderson:1996:SIS

[And96] T. W. Anderson. Some inequalities for symmetric con v ex sets

with applications. A nnals of Statistics, 24(2):753–762, April

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032894463.

Anderson:1999:ADR

[And99] T. W. Anderson. Asymptotic distribution of the reduced

rank regression estimator under general conditions. A nnals of

Statistics, 27(4):1141–1154, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938918 .

Anon ymous:1990:PK

[Ano90] Anon ymous. Preface to the Kolmogoro v. A nnals of Statis-

tics, 18(3):985–986, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347734 .

Anon ymous:1995:V CA

[Ano95] Anon ymous. V olume con ten ts, A nn. Statist., vol. 23, no. 6

(1995). A nnals of Statistics, 23(6):iii–xiv, Decem b er 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1034713637 .

Andersson:1993:LMC

[AP93] Steen Arne Andersson and Mic hael D. P erlman. Lattice mo d-

els for conditional indep endence in a m ultiv ariate normal dis-

tribution. A nnals of Statistics, 21(3):1318–1358, Septem b er

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349261 .

Anderson:1995:NA W

[AP95a] Charles Anderson and Nab endu P al. A note on admissibil-

it y when precision is un b ounded. A nnals of Statistics, 23

(2):593–597, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324537 .

Andrews:1995:ALR

[AP95b] Donald W. K. Andrews and W erner Plob erger. Admissibil-

it y of the lik eliho o d ratio test when a n uisance parameter is

presen t only under the alternativ e. A nnals of Statistics, 23(5):

1609–1629, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324316.

Assaf:1993:DCN

[APR

Y93] Da vid Assaf, Moshe P ollak, Y a’aco v Rito v, and Benjamin

Y akir. Detecting a c hange of a normal mean b y dynamic

sampling with a probabilit y b ound on a false alarm. A n-

nals of Statistics, 21(3):1155–1165, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349255 .

Arcones:1995:AAB

[Arc95] Miguel A. Arcones. The asymptotic accuracy of the b o otstrap

of U -quan tiles. A nnals of Statistics, 23(5):1802–1822, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324324 .

Arcones:1996:BKR

[Arc96] Miguel A. Arcones. The Bahadur–Kiefer represen tation for

U -quan tiles. A nnals of Statistics, 24(3):1400–1422, June

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032526976 .

Asm ussen:1990:EFR

[Asm90] Soren Asm ussen. Exp onen tial families and regression in the

Mon te Carlo study of queues and random w alks. A nnals of

Statistics, 18(4):1851–1867, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347883 .

Aras:1993:AEM

[A W93] Girish Aras and Mic hael W o o dro ofe. Asymptotic expansions

for the momen ts of a randomly stopp ed a v erage. A nnals

of Statistics, 21(1):503–519, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349039 .

Bai:1994:W CS

[Bai94] Jushan Bai. W eak con v ergence of the sequen tial empirical pro-

cesses of residuals in ARMA mo dels. A nnals of Statistics, 22(4):

2051–2061, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325771.

Baringhaus:1991:TSS

[Bar91] Ludwig Baringhaus. T esting for spherical symmetry of a m ulti-

v ariate distribution. A nnals of Statistics, 19(2):899–917, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348127 .

Barry:1993:T AR

[Bar93] Daniel Barry . T esting for additivit y of a regression function.

A nnals of Statistics, 21(1):235–254, Marc h 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349024 .

Bose:1993:SER

[BB93] Arup Bose and Benzion Bouk ai. Sequen tial estimation results

for a t w o-parameter exp onen tial family of distributions. A nnals

of Statistics, 21(1):484–502, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349038 .

Bose:1996:EPP

[BB96] Arup Bose and Benzion Bouk ai. Estimation with prescrib ed

prop ortional accuracy for a t w o-parameter exp onen tial family

of distributions. A nnals of Statistics, 24(4):1792–1803, August

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032298295 .

Ba y arri:1998:RBA

[BB98] M. J. Ba y arri and James Berger. Robust Ba y esian analysis

of selection mo dels. A nnals of Statistics, 26(2):645–659, April

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1028144852 .

Berger:1994:UCF

[BBW94] James O. Berger, La wrence D. Bro wn, and Rob ert L. W olp ert.

A unified conditional frequen tist and Ba y esian test for fixed and

sequen tial simple h yp othesis testing. A nnals of Statistics, 22(4):

1787–1807, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325757.

Beran:1998:NCM

[BF98] Rudolf Beran and Nic holas I. Fisher. Nonparametric compar-

ison of mean directions or mean axes. A nnals of Statistics, 26

(2):472–493, April 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1028144845 .

Beran:1996:NEI

[BFH96] Rudolf Beran, Andrey F euerv erger, and P eter Hall. On non-

parametric estimation of in tercept and slop e distributions in

random co efficien t regression. A nnals of Statistics, 24(6):2569–

2592, Decem b er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032181170 .

Bartlett:1998:BMN

[BFLS98] P eter Bartlett, Y oa v F reund, W ee Sun Lee, and Rob ert E.

Sc hapire. Bo osting the margin: a new explanation for the

effectiv eness of v oting metho ds. A nnals of Statistics, 26(5):

1651–1686, Octob er 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691352 .

Bhattac hary a:1990:KNN

[BG90a] P

. K. Bhattac hary a and Ashis K. Gangopadh y a y . Kernel and

nearest-neigh b or estimation of a conditional quan tile. A n-

nals of Statistics, 18(3):1400–1415, Septem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347757 .

Bic k el:1990:DLR

[BG90b] P eter J. Bic k el and J. K. Ghosh. A decomp osition for the lik e-

liho o d ratio statistic and the Bartlett correction — a Ba y esian

argumen t. A nnals of Statistics, 18(3):1070–1090, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347740 .

Bro wn:1990:I IB

[BG90c] La wrence D. Bro wn and Lesla w Ga jek. Information inequalities

for the Ba y es risk. A nnals of Statistics, 18(4):1578–1594, De-

cem b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347867 .

Bro wn:1992:TSS

[BG92] La wrence D. Bro wn and Eitan Greensh tein. Tw o-sided sequen-

tial tests. A nnals of Statistics, 20(1):555–561, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348539 .

Bolthausen:1993:R CM

[BG93] Erwin Bolthausen and F riedric h Gotze. The rate of con v ergence

for m ultiv ariate sampling statistics. A nnals of Statistics, 21(4):

1692–1710, Decem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349393 .

Baddeley:1997:KME

[BG97] Adrian Baddeley and Ric hard D. Gill. Kaplan–Meier estimators

of distance distributions for spatial p oin t pro cesses. A nnals of

Statistics, 25(1):263–292, F ebruary 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034276629 .

Borgan:1995:MAS

[BGL95] O. Borgan, L. Goldstein, and B. Langholz. Metho ds for the

analysis of sampled cohort data in the Co x prop ortional haz-

ards mo del. A nnals of Statistics, 23(5):1749–1778, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324322 .

Ben tkus:1997:EES

[BGvZ97] V. Ben tkus, F. G¨ otze, and W. R. v an Zw et. An Edgew orth

expansion for symmetric statistics. A nnals of Statistics, 25

(2):851–896, April 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1031833676 .

Bilias:1997:TGA

[BGY97] Y annis Bilias, Minggao Gu, and Zhiliang Ying. T o w ards a gen-

eral asymptotic theory for Co x mo del with staggered en try . A n-

nals of Statistics, 25(2):662–682, April 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031833668 .

Barry:1990:OTD

[BH90a] Daniel Barry and J. A. Hartigan. An omnibus test for depar-

tures from constan t mean. A nnals of Statistics, 18(3):1340–

1357, Septem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347753 .

Bohm:1990:IBA

[BH90b] W alter Bohm and P eter Hac kl. Impro v ed b ounds for the a v er-

age run length of con trol c harts based on finite w eigh ted sums.

A nnals of Statistics, 18(4):1895–1899, Decem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347887 .

Baringhaus:1992:LDM

[BH92a] L. Baringhaus and N. Henze. Limit distributions for Mardia’s

measure of m ultiv ariate sk ewness. A nnals of Statistics, 20(4):

1889–1902, Decem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348894 .

Barry:1992:PPM

[BH92b] Daniel Barry and J. A. Hartigan. Pro duct partition mo dels

for c hange p oin t problems. A nnals of Statistics, 20(1):260–279,

Marc h 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348521 .

Beran:1992:ECD

[BH92c] Rudolf Beran and P eter Hall. Estimating co efficien t distri-

butions in random co efficien t regressions. A nnals of Statis-

tics, 20(4):1970–1984, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348898 .

Bo oth:1993:BCR

[BH93a] James G. Bo oth and P eter Hall. Bo otstrap confidence regions

for functional relationships in errors-in-v ariables mo dels. A n-

nals of Statistics, 21(4):1780–1791, Decem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349397 .

Bo oth:1993:IJD

[BH93b] James G. Bo oth and P eter Hall. An impro v emen t of the

jac kknife distribution function estimator. A nnals of Statis-

tics, 21(3):1476–1485, Septem b er 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349268 .

Barron:1998:ITS

[BH98] Andrew Barron and Nicolas Hengartner. Information theory

and sup erefficiency . A nnals of Statistics, 26(5):1800–1825, Oc-

tob er 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1024691358 .

Bai:1999:ADM

[BH99] Zhi-Dong Bai and Xuming He. Asymptotic distributions of the

maximal depth estimators for regression and m ultiv ariate lo ca-

tion. A nnals of Statistics, 27(5):1616–1637, Octob er 1999. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1017939144 .

Bro wn:1997:UTB

[BHM97] La wrence D. Bro wn, J. T. Gene Hw ang, and Axel Munk.

An un biased test for the bio equiv alence problem. A nnals of

Statistics, 25(6):2345–2367, Decem b er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1030741076 .

Bo oth:1992:BEC

[BHW92] James Bo oth, P eter Hall, and Andrew W o o d. Bo otstrap

estimation of conditional distributions. A nnals of Statis-

tics, 20(3):1594–1610, Septem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348786 .

Bo oth:1993:BIR

[BHW93] James G. Bo oth, P eter Hall, and Andrew T. A. W o o d. Balanced

imp ortance resampling for the b o otstrap. A nnals of Statistics,

21(1):286–298, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349026 .

Birge:1997:EUD

[Bir97] Lucien Birg ´ e. Estimation of unimo dal densities without

smo othness assumptions. A nnals of Statistics, 25(3):970–981,

June 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1069362733 .

Bisc hoff:1998:F CL

[Bis98] W olfgang Bisc hoff. A functional cen tral limit theorem for re-

gression mo dels. A nnals of Statistics, 26(4):1398–1410, August

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691248 .

Bro wn:1991:I IB

[BL91] La wrence D. Bro wn and Mark G. Lo w. Information inequalit y

b ounds on the minimax risk (with an application to nonpara-

metric regression). A nnals of Statistics, 19(1):329–337, Marc h

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347985 .

Begg:1992:EMT

[BL92] Melissa Do wd Begg and Stephen Lagak os. Effects of mismo del-

ing on tests of asso ciation based on logistic regression mo dels.

A nnals of Statistics, 20(4):1929–1952, Decem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348896 .

Bro wn:1996:AEN

[BL96a] La wrence D. Bro wn and Mark G. Lo w. Asymptotic equiv a-

lence of nonparametric regression and white noise. A nnals of

Statistics, 24(6):2384–2398, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032181159 .

Bro wn:1996:CRI

[BL96b] La wrence D. Bro wn and Mark G. Lo w. A constrained risk

inequalit y with applications to nonparametric functional es-

timation. A nnals of Statistics, 24(6):2524–2535, Decem b er

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032181166 .

Butler:1997:CML

[BL97] Stev en M. Butler and Thomas A. Louis. Consistency of max-

im um lik eliho o d estimators in general random effects mo dels

for binary data. A nnals of Statistics, 25(1):351–377, F ebruary

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034276633 .

Bar-Lev:1994:SMW

[BLEL94] Shaul K. Bar-Lev, P eter Enis, and Gerard Letac. Sampling

mo dels whic h admit a giv en general exp onen tial family as a

conjugate family of priors. A nnals of Statistics, 22(3):1555–

1586, Septem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325643 .

Buja:1994:IPD

[BLRS94] Andreas Buja, B. F. Logan, J. A. Reeds, and L. A. Shepp.

Inequalities and p ositiv e-definite functions arising from a prob-

lem in m ultidimensional scaling. A nnals of Statistics, 22(1):

406–438, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325376 .

Bro wn:1997:SNF

[BLZ97] La wrence D. Bro wn, Mark G. Lo w, and Linda H. Zhao. Su-

p erefficiency in nonparametric function estimation. A nnals of

Statistics, 25(6):2607–2625, Decem b er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1030741087 .

Bro wn:1992:LAL

[BM92] La wrence D. Bro wn and John I. Marden. Lo cal admissibil-

it y and lo cal un biasedness in h yp othesis testing problems. A n-

nals of Statistics, 20(2):832–852, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348659.

Beran:1994:MDE

[BM94] R. Beran and P

. W. Millar. Minim um distance estimation

in random co efficien t regression mo dels. A nnals of Statis-

tics, 22(4):1976–1992, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325767 .

Birge:1995:EIF

[BM95] Lucien Birge and P ascal Massart. Estimation of in tegral func-

tionals of a densit y . A nnals of Statistics, 23(1):11–29, F ebruary

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324452 .

Bedford:1997:CMD

[BM97] Tim Bedford and Isaac Meilijson. A c haracterization of

marginal distributions of (p ossibly dep enden t) lifetime v ari-

ables whic h righ t censor eac h other. A nnals of Statistics, 25(4):

1622–1645, August 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1031594734 .

Bunk e:1998:ABB

[BM98] Olaf Bunk e and Xa vier Milhaud. Asymptotic b eha vior of Ba y es

estimates under p ossibly incorrect mo dels. A nnals of Statistics,

26(2):617–644, April 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1028144851 .

Basa w a:1991:BUF

[BMM

+

91] I. V. Basa w a, A. K. Mallik, W. P

. McCormic k, J. H. Reev es,

and R. L. T a ylor. Bo otstrapping unstable first-order autore-

gressiv e pro cesses. A nnals of Statistics, 19(2):1098–1101, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348142 .

Buc klew:1991:A OH

[BN91] J. A. Buc klew and P

. E. Ney

. Asymptotically optimal h yp oth-

esis testing with memory constrain ts. A nnals of Statistics, 19

(2):982–998, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348132.

Bro wn:1990:APW

[Bro90a] La wrence D. Bro wn. An ancillarit y parado x whic h app ears in

m ultiple linear regression. A nnals of Statistics, 18(2):471–493,

June 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347602 .

Bro wn:1990:RAP

[Bro90b] La wrence D. Bro wn. Rejoinder: An ancillarit y parado x whic h

app ears in m ultiple linear regression. A nnals of Statistics, 18

(2):533–538, June 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347614 .

Bro oks:1998:MCD

[Bro98] Stephen P

. Bro oks. MCMC con v ergence diagnosis via m ultiv ari-

ate b ounds on log-conca v e densities. A nnals of Statistics, 26(1):

398–433, F ebruary 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1030563991 .

Berti:1991:CSI

[BRR91] P atrizia Berti, Eugenio Regazzini, and Pietro Rigo. Coheren t

statistical inference and Ba y es theorem. A nnals of Statistics, 19

(1):366–381, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347988 .

Bic k el:1998:ANM

[BRR98] P eter J. Bic k el, Y a’aco v Rito v, and T obias Ryd ´ en. Asymptotic

normalit y of the maxim um-lik eliho o d estimator for general hid-

den Mark o v mo dels. A nnals of Statistics, 26(4):1614–1635, Au-

gust 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1024691255 .

Brunk:1991:F CI

[Bru91] H. D. Brunk. F ully coheren t inference. A nnals of Statistics,

19(2):830–849, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348123.

Bic k el:1991:EEL

[BR W91] P eter J. Bic k el, Y a’aco v Rito v, and Jon A. W ellner. Efficien t

estimation of linear functionals of a probabilit y measure P with

kno wn marginal distributions. A nnals of Statistics, 19(3):1316–

1346, Septem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348251 .

Barron:1991:ADF

[BS91a] Andrew R. Barron and Ch y ong-Hw a Sheu. Appro ximation of

densit y functions b y sequences of exp onen tial families. A n-

nals of Statistics, 19(3):1347–1369, Septem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348252. See

correction [BS91b ].

Barron:1991:CAD

[BS91b] Andrew R. Barron and Ch y ong-Hw a Sheu. Correction: “Ap-

pro ximation of Densit y F unctions b y Sequences of Exp onen-

tial F amilies”. A nnals of Statistics, 19(4):2284, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348405. See [BS91a ].

Brandw ein:1991:GJS

[BS91c] Ann Cohen Brandw ein and William E. Stra wderman. General-

izations of James–Stein estimators under spherical symmetry .

A nnals of Statistics, 19(3):1639–1650, Septem b er 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348267 .

Berger:1996:CHP

[BS96] James O. Berger and William E. Stra wderman. Choice of hier-

arc hical priors: admissibilit y in estimation of normal means.

A nnals of Statistics, 24(3):931–951, June 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032526950 .

Bouc k aert:1998:CGM

[BS98] Remco R. Bouc k aert and Milan Studen ´ y. On c hain graph

mo dels for description of conditional indep endence structures.

A nnals of Statistics, 26(4):1434–1495, August 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691250 .

Bingham:1999:STR

[BS99] D. R. Bingham and R. R. Sitter. Some theoretical re-

sults for fractional factorial split-plot designs. A nnals of

Statistics, 27(4):1240–1255, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938924 .

Birk es:1999:BOD

[BSV99] Da vid S. Birk es, Justus F. Seely

, and Da wn M. V anleeu w en.

Balance and orthogonalit y in designs for mixed classifica-

tion mo dels. A nnals of Statistics, 27(6):1927–1947, Decem b er

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017939245 .

Barron:1999:CPD

[BSW99] Andrew Barron, Mark J. Sc hervish, and Larry W asserman. The

consistency of p osterior distributions in nonparametric prob-

lems. A nnals of Statistics, 27(2):536–561, April 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031206 .

Breiman:1993:SEP

[BTZ93] Leo Breiman, Y aco v Tsur, and Amos Zemel. On a simple es-

timation pro cedure for censored regression mo dels with kno wn

error distributions. A nnals of Statistics, 21(4):1711–1720, De-

cem b er 1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176349394 .

Buhlmann:1994:BBE

[Buh94] P eter Buhlmann. Blo c kwise b o otstrapp ed empirical pro cess

for stationary sequences. A nnals of Statistics, 22(2):995–1012,

June 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325508 .

Buhlmann:1998:SBS

[B ¨ uh98] P eter B ¨ uhlmann. Siev e b o otstrap for smo othing in nonstation-

ary time series. A nnals of Statistics, 26(1):48–83, F ebruary

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030563978 .

Buja:1990:RF C

[Buj90] Andreas Buja. Remarks on functional canonical v ariates, al-

ternating least squares metho ds and A

CE. A nnals of Statis-

tics, 18(3):1032–1069, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347739 .

Buja:1994:DUP

[Buj94] Andreas Buja. Discussion: The use of p olynomial splines

and their tensor pro ducts in m ultiv ariate function estimation.

A nnals of Statistics, 22(1):171–177, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325362 .

Burman:1991:R CE

[Bur91] Prabir Burman. Rates of con v ergence for the estimates of the

optimal transformations of v ariables. A nnals of Statistics, 19

(2):702–723, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348116 .

Buhlmann:1999:VLM

[BW99] P eter B ¨ uhlmann and Abraham J. Wyner. V ariable length

Mark o v c hains. A nnals of Statistics, 27(2):480–513, April

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031204 .

Barron:1991:DMA

[BX91] Andrew R. Barron and Xiangyu Xiao. Discussion: Multiv ariate

adaptiv e regression splines. A nnals of Statistics, 19(1):67–82,

Marc h 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347964 .

Bednarski:1996:REP

[BZ96] T adeusz Bednarski and Stefan Zon tek. Robust estimation

of parameters in a mixed un balanced mo del. A nnals of

Statistics, 24(4):1493–1510, August 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032298279 .

Bhattac hary a:1997:SIP

[BZ97] P

. K. Bhattac hary a and P eng-Liang Zhao. Semiparametric in-

ference in a partial linear mo del. A nnals of Statistics, 25(1):

244–262, F ebruary 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034276628 .

Bro wn:1998:ANN

[BZ98] La wrence D. Bro wn and Cun-Hui Zhang. Asymptotic nonequiv-

alence of nonparametric exp erimen ts when the smo othness

index is 1/2. A nnals of Statistics, 26(1):279–287, F ebruary

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030563986 .

Cao-Abad:1991:R CW

[CA91] R. Cao-Abad. Rate of con v ergence for the wild b o otstrap in

nonparametric regression. A nnals of Statistics, 19(4):2226–

2231, Decem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348394 .

Cabana:1996:TEM

[Cab96] Alejandra Caba ~ na. T ransformations of the empirical measure

and Kolmogoro v–Smirno v tests. A nnals of Statistics, 24(5):

2020–2035, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362307 .

Cuesta-Alb ertos:1997:TMA

[CA GM97] J. A. Cuesta-Alb ertos, A. Gordaliza, and C. Matr´ an. T rimmed

k -means: an attempt to robustify quan tizers. A nnals of Statis-

tics, 25(2):553–576, April 1997. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031833664 .

Cai:1999:A WE

[Cai99] T. T on y Cai. Adaptiv e w a v elet estimation: a blo c k threshold-

ing and oracle inequalit y approac h. A nnals of Statistics, 27

(3):898–924, June 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1018031262 .

Cuesta-Alb ertos:1999:TGF

[CAMRRdB99] Juan A. Cuesta-Alb ertos, Carlos Matr´ an, Jes ´ us M. Ro dr ´ ıguez-

Ro dr ´ ıguez, and Eustasio del Barrio. T ests of go o dness of

fit based on the L

2

-W asserstein distance. A nnals of Statis-

tics, 27(4):1230–1239, August 1999. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938923 .

Casella:1990:D AP

[Cas90] George Casella. Discussion: An ancillarit y parado x whic h ap-

p ears in m ultiple linear regression. A nnals of Statistics, 18

(2):497–500, June 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347604 .

Casalis:1996:SQN

[Cas96] M. Casalis. The 2d + 4 simple quadratic natural exp onen tial

families on R d

. A nnals of Statistics, 24(4):1828–1854, August

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032298298 .

Cheng:1991:OST

[CB91] C.-S. Cheng and R. A. Bailey

. Optimalit y of some t w o-

asso ciate-class partially balanced incomplete-blo c k designs. A n-

nals of Statistics, 19(3):1667–1671, Septem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348270 .

Cesa-Bianc hi:1999:PIS

[CBL99] Nicol` o Cesa-Bianc hi and G´ ab or Lugosi. On prediction of in-

dividual sequences. A nnals of Statistics, 27(6):1865–1895, De-

cem b er 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1017939242 .

Cabana:1994:GF C

[CC94] Alejandra Cabana and Enrique M. Cabana. Go o dness-of-fit and

comparison tests of the Kolmogoro v–Smirno v t yp e for biv ariate

p opulations. A nnals of Statistics, 22(3):1447–1459, Septem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325636 .

Cabana:1997:TEP

[CC97] A. Caba ~ na and E. M. Caba ~ na. T ransformed empirical pro-

cesses and mo dified Kolmogoro v–Smirno v tests for m ultiv ariate

distributions. A nnals of Statistics, 25(6):2388–2409, Decem b er

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030741078 .

Chen:1999:TOB

[CC99] Hegang Chen and Ching-Sh ui Cheng. Theory of optimal blo c k-

ing of 2 n−m

designs. A nnals of Statistics, 27(6):1948–1973, De-

cem b er 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1017939246 .

Chen:1995:SUC

[CCL95] Kani Chen, Min-T e Chao, and Sha w-Hw a Lo. On strong uni-

form consistency of the Lynden–Bell estimator for truncated

data. A nnals of Statistics, 23(2):440–449, April 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324529 .

Cifarelli:1996:ADG

[CCR96] Donato Mic hele Cifarelli, Pier Luigi Con ti, and Eugenio

Regazzini. On the asymptotic distribution of a general measure

of monotone dep endence. A nnals of Statistics, 24(3):1386–1399,

June 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1032526975 .

Calvin:1991:MLE

[CD91] James A. Calvin and Ric hard L. Dykstra. Maxim um lik eliho o d

estimation of a set of co v ariance matrices under lo wner order

restrictions with applications to balanced m ultiv ariate v ariance

comp onen ts mo dels. A nnals of Statistics, 19(2):850–869, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348124.

(electronic). URL http://projecteuclid.org/euclid.aos/

1032181167 .

Cheng:1999:MTD

[CH99] Ming-Y en Cheng and P eter Hall. Mo de testing in difficult cases.

A nnals of Statistics, 27(4):1294–1315, August 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1017938927 .

Chan:1990:TT A

[Cha90a] K. S. Chan. T esting for threshold autoregression. A nnals of

Statistics, 18(4):1886–1894, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347886 .

Chang:1990:W CS

[Cha90b] Myron N. Chang. W eak con v ergence of a self-consisten t estima-

tor of the surviv al function with doubly censored data. A nnals

of Statistics, 18(1):391–404, Marc h 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347506 .

Chaudh uri:1991:NER

[Cha91] Probal Chaudh uri. Nonparametric estimates of regression

quan tiles and their lo cal Bahadur represen tation. A nnals

of Statistics, 19(2):760–777, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348119 .

Chaudh uri:1992:MLE

[Cha92] Probal Chaudh uri. Multiv ariate lo cation estimation using ex-

tension of R-estimates through U -statistics t yp e approac h. A n-

nals of Statistics, 20(2):897–916, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348662 .

Chan:1993:CLD

[Cha93] K. S. Chan. Consistency and limiting distribution of the least

squares estimator of a threshold autoregressiv e mo del. A nnals

of Statistics, 21(1):520–533, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349040.

Chattopadh y a y:1994:T AD

[Cha94] Manas K. Chattopadh y a y . Tw o-armed Diric hlet bandits with

discoun ting. A nnals of Statistics, 22(3):1212–1221, Septem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325626 .

Chanda:1996:APE

[Cha96] Kamal C. Chanda. Asymptotic prop erties of estimators for

autoregressiv e mo dels with errors in v ariables. A nnals of

Statistics, 24(1):423–430, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066218 .

Cheng:1990:MSC

[Che90a] Qiansheng Cheng. Maxim um standardized cum ulan t decon-

v olution of non-Gaussian linear pro cesses. A nnals of Statis-

tics, 18(4):1774–1783, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347877 .

Chen tso v:1990:UIK

[Che90b] Nik olai N. Chen tso v. The unfathomable influence of Kol-

mogoro v. A nnals of Statistics, 18(3):987–998, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347735 .

Chen:1991:EPP

[Che91a] Hung Chen. Estimation of a pro jection-pursuit t yp e regression

mo del. A nnals of Statistics, 19(1):142–157, Marc h 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347974 .

Chen:1991:ISM

[Che91b] Zeh ua Chen. In teraction spline mo dels and their con v er-

gence rates. A nnals of Statistics, 19(4):1855–1868, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348374.

Chen:1992:SRF

[Che92a] Jiah ua Chen. Some results on 2 n−k

fractional factorial de-

signs and searc h for minim um ab erration designs. A nnals of

Statistics, 20(4):2124–2141, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348907 .

Cheng:1992:URN

[Che92b] Qiansheng Cheng. On the unique represen tation of non-

Gaussian linear pro cesses. A nnals of Statistics, 20(2):1143–

1145, June 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1176348677 .

Chen:1995:TFT

[Che95a] Hanfeng Chen. T ests follo wing transformations. A nnals of

Statistics, 23(5):1587–1593, Octob er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324314 .

Chen:1995:AEE

[Che95b] Hung Chen. Asymptotically efficien t estimation in semipara-

metric generalized linear mo dels. A nnals of Statistics, 23(4):

1102–1129, August 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324700 .

Chen:1995:OR C

[Che95c] Jiah ua Chen. Optimal rate of con v ergence for finite mix-

ture mo dels. A nnals of Statistics, 23(1):221–233, F ebruary

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324464 .

Cheng:1995:UCG

[Che95d] C. Cheng. Uniform consistency of generalized k ernel estimators

of quan tile densit y . A nnals of Statistics, 23(6):2285–2291, De-

cem b er 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1034713657.

Cheng:1995:CCR

[Che95e] Ching-Sh ui Cheng. Complete class results for the momen t

matrices of designs o v er p erm utation-in v arian t sets. A nnals

of Statistics, 23(1):41–54, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324454 .

Cheng:1995:SPP

[Che95f ] Ching-Sh ui Cheng. Some pro jection prop erties of orthog-

onal arra ys. A nnals of Statistics, 23(4):1223–1233, August

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324706 .

Cheng:1997:BSL

[Che97] Ming-Y en Cheng. A bandwidth selector for lo cal linear den-

sit y estimators. A nnals of Statistics, 25(3):1001–1013, June

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362735 .

Chen:1998:WPM

[Che98] Sean X. Chen. W eigh ted p olynomial mo dels and w eigh ted sam-

pling sc hemes for finite p opulation. A nnals of Statistics, 26(5):

1894–1915, Octob er 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691362 .

Chiu:1990:ADB

[Chi90] Shean-Tsong Chiu. On the asymptotic distributions of band-

width estimates. A nnals of Statistics, 18(4):1696–1711, Decem-

b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347873 .

Chiu:1991:BSK

[Chi91a] Shean-Tsong Chiu. Bandwidth selection for k ernel densit y

estimation. A nnals of Statistics, 19(4):1883–1905, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348376.

Chiu:1991:SSB

[Chi91b] Shean-Tsong Chiu. Some stabilized bandwidth selectors for

nonparametric regression. A nnals of Statistics, 19(3):1528–

1546, Septem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348260 .

Chou:1991:SED

[Cho91] Jine-Phone Chou. Sim ultaneous estimation in discrete m ul-

tiv ariate exp onen tial families. A nnals of Statistics, 19(1):

314–328, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347984 .

Choudh uri:1998:BBC

[Cho98] Nidhan Choudh uri. Ba y esian b o otstrap credible sets for m ulti-

dimensional mean functional. A nnals of Statistics, 26(6):2104–

2127, Decem b er 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691463 .

Chan:1995:PBE

[CHP95] Grace Chan, P eter Hall, and D. S. P oskitt. P erio dogram-based

estimators of fractal prop erties. A nnals of Statistics, 23(5):

1684–1711, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324319 .

Choi:1996:A UM

[CHS96] Sungsub Choi, W. J. Hall, and An ton Sc hic k. Asymptotically

uniformly most p o w erful tests in parametric and semiparamet-

ric mo dels. A nnals of Statistics, 24(2):841–861, April 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032894469 .

Cho y:1999:LAN

[CHST99] Koky o Cho y , Marc Hallin, Ab deslam Serroukh, and Masanobu

T aniguc hi. Lo cal asymptotic normalit y for regression mo dels

with long-memory disturbance. A nnals of Statistics, 27(6):

2054–2080, Decem b er 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1017939250.

Chen:1999:SCM

[CHY99] Kani Chen, Inc hi Hu, and Zhiliang Ying. Strong consis-

tency of maxim um quasi-lik eliho o d estimators in generalized

linear mo dels with fixed and adaptiv e designs. A nnals of

Statistics, 27(4):1155–1163, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938919 .

Chang:1992:FSC

[cICM92] Y uan c hin Iv an Chang and Adam T. Martinsek. Fixed size

confidence regions for parameters of a logistic regression mo del.

A nnals of Statistics, 20(4):1953–1969, Decem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348897 .

Chang:1995:ERB

[CK95] T ed Chang and Daijin Ko. M -estimates of rigid b o dy motion on

the sphere and in Euclidean space. A nnals of Statistics, 23(5):

1823–1847, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324325 .

Cohen:1994:PTO

[CKS94a] Arth ur Cohen, J. H. B. Kemp erman, and H. B. Sac k-

ro witz. Pro jected tests for order restricted alternativ es. A n-

nals of Statistics, 22(3):1539–1546, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325641 .

Cohen:1994:UTE

[CKS94b] Arth ur Cohen, J. H. B. Kemp erman, and H. B. Sac kro witz.

Un biased testing in exp onen tial family regression. A nnals of

Statistics, 22(4):1931–1946, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325765 .

Carroll:1995:DRS

[CKW95] R. J. Carroll, R. K. Knic k erb o c k er, and C. Y. W ang. Dimen-

sion reduction in a semiparametric regression mo del with errors

in co v ariates. A nnals of Statistics, 23(1):161–181, F ebruary

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324461.

Co x:1991:ML T

[CL91] Dennis D. Co x and Isab el Llatas. Maxim um lik eliho o d t yp e

estimation for nearly nonstationary autoregressiv e time series.

A nnals of Statistics, 19(3):1109–1128, Septem b er 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348240 .

Chen:1992:BA T

[CL92] Hanfeng Chen and W ei-Yin Loh. Bounds on AREs of tests

follo wing Bo x–Co x transformations. A nnals of Statistics, 20

(3):1485–1500, Septem b er 1992. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348780 .

Casalis:1996:LOR

[CL96a] M. Casalis and G. Letac. The Luk acs–Olkin–Rubin c haracter-

ization of Wishart distributions on symmetric cones. A nnals

of Statistics, 24(2):763–786, April 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032894464 .

Chen:1996:BA C

[CL96b] Kani Chen and Sha w-Hw a Lo. On b o otstrap accuracy with cen-

sored data. A nnals of Statistics, 24(2):569–595, April 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032894453 .

Chen:1997:R UC

[CL97] Kani Chen and Sha w-Hw a Lo. On the rate of uniform con v er-

gence of the pro duct-limit estimator: strong and w eak la ws.

A nnals of Statistics, 25(3):1050–1087, June 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1069362738 .

Chen:1999:DR C

[CL W99] Ch un-Houh Chen, Ker-Chau Li, and Jane-Ling W ang. Dimen-

sion reduction for censored regression data. A nnals of Statistics,

27(1):1–23, F ebruary 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1018031098.

Cifarelli:1994:CDF

[CR94] Donato Mic hele Cifarelli and Eugenio Regazzini. Correction:

“Distribution F unctions of Means of a Diric hlet Pro cess”. A n-

nals of Statistics, 22(3):1633–1634, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325647. See

[CR90 ].

Chen:1993:IWL

[CS93a] Jiah ua Chen and Jun Shao. Iterativ e w eigh ted least squares es-

timators. A nnals of Statistics, 21(2):1071–1092, June 1993. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176349165 .

Cohen:1993:IST

[CS93b] Arth ur Cohen and H. B. Sac kro witz. Inadmissibilit y of stu-

den tized tests for normal order restricted mo dels. A nnals

of Statistics, 21(2):746–752, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349148 .

Chen:1994:DDE

[CS94] Hung Chen and Jyh-Jen Horng Shiau. Data-driv en efficien t

estimators for a partially linear mo del. A nnals of Statistics, 22

(1):211–237, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325366 .

Cohen:1996:CO A

[CS96] Arth ur Cohen and H. B. Sac kro witz. Cone order asso cia-

tion and sto c hastic cone ordering with applications to order-

restricted testing. A nnals of Statistics, 24(5):2036–2048, Octo-

b er 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362308 .

Chen:1997:MCM

[CS97] Ming-Hui Chen and Qi-Man Shao. On Mon te Carlo meth-

o ds for estimating ratios of normalizing constan ts. A nnals of

Statistics, 25(4):1563–1594, August 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031594732.

Cohen:1998:DTO

[CS98] Arth ur Cohen and Harold B. Sac kro witz. Directional tests

for one-sided alternativ es in m ultiv ariate mo dels. A nnals of

Statistics, 26(6):2321–2338, Decem b er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691473 .

Csiszar:1991:WLS

[Csi91] Imre Csiszar. Wh y least squares and maxim um en trop y? An

axiomatic approac h to inference for linear in v erse problems.

A nnals of Statistics, 19(4):2032–2066, Decem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348385 .

Csorgo:1996:UGA

[Cs¨ o96] S´ andor Cs¨ org˝ o. Univ ersal Gaussian appro ximations under ran-

dom censorship. A nnals of Statistics, 24(6):2744–2778, Decem-

b er 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032181178 .

Chan:1995:IUL

[CT95] Ngai Hang Chan and Norma T errin. Inference for unstable

long-memory pro cesses with applications to fractional unit ro ot

autoregressions. A nnals of Statistics, 23(5):1662–1683, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324318 .

Cuzic k:1988:RR

[Cuz88] Jac k Cuzic k. Rank regression. A nnals of Statistics, 16(4):

1369–1389, Decem b er 1988. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176351044. See correction [Cuz90 ].

Cuzic k:1990:CRR

[Cuz90] Jac k Cuzic k. Correction: “Rank Regression”. A nnals of Statis-

tics, 18(1):469, Marc h 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347513. See [Cuz88].

Cuzic k:1992:EES

[Cuz92] Jac k Cuzic k. Efficien t estimates in semiparametric additiv e

regression mo dels with unkno wn error distribution. A nnals

of Statistics, 20(2):1129–1136, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348675 .

Cheng:1992:GEE

[CV92] Chi-Lun Cheng and John W. V an Ness. Generalized M -

estimators for errors-in-v ariables regression. A nnals of Statis-

tics, 20(1):385–397, Marc h 1992. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348528 .

Chen:1991:SRF

[CW91] Jiah ua Chen and C. F. J. W u. Some results on s n−k

fractional

factorial designs with minim um ab erration or optimal momen ts.

A nnals of Statistics, 19(2):1028–1041, June 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348135 .

Cao:1999:DLS

[CW99] Jin Cao and Keith J. W orsley

. The detection of lo cal shap e

c hanges via the geometry of Hotelling’s T

2

fields. A nnals

of Statistics, 27(3):925–942, June 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1018031263 .

Chen:1996:CCC

[CY96] Kani Chen and Zhiliang Ying. A coun terexample to a conjec-

ture concerning the Hall–W ellner band. A nnals of Statistics,

24(2):641–646, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894456 .

Csorgo:1996:MRL

[CZ96] Mikl´ os Cs¨ org˝ o and Ri ˇ cardas Zitikis. Mean residual life pro-

cesses. A nnals of Statistics, 24(4):1717–1739, August 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032298292.

Dabro wsk a:1997:SCR

[Dab97] Dorota M. Dabro wsk a. Smo othed Co x regression. A nnals of

Statistics, 25(4):1510–1540, August 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031594730 .

Dahlhaus:1995:ELR

[Dah95] Rainer Dahlhaus. Efficien t lo cation and regression estima-

tion for long range dep enden t regression mo dels. A nnals of

Statistics, 23(3):1029–1047, June 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176324635 .

Dahlhaus:1997:FTS

[Dah97] R. Dahlhaus. Fitting time series mo dels to nonstationary pro-

cesses. A nnals of Statistics, 25(1):1–37, F ebruary 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1034276620 .

DasGupta:1991:D VM

[Das91] Anirban DasGupta. Diameter and v olume minimizing confi-

dence sets in Ba y es and classical problems. A nnals of Statis-

tics, 19(3):1225–1243, Septem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348246 .

Datta:1991:A OB

[Dat91a] Somnath Datta. Asymptotic optimalit y of Ba y es comp ound es-

timators in compact exp onen tial families. A nnals of Statistics,

19(1):354–365, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347987 .

Datta:1991:CPM

[Dat91b] Somnath Datta. On the consistency of p osterior mixtures and

its applications. A nnals of Statistics, 19(1):338–353, Marc h

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347986 .

Datta:1992:SNB

[Dat92] Somnath Datta. Some nonasymptotic b ounds for L

1 densit y

estimation using k ernels. A nnals of Statistics, 20(3):1658–

1667, Septem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348791 .

Da vies:1990:AEL

[Da v90] Laurie Da vies. The asymptotics of S -estimators in the linear re-

gression mo del. A nnals of Statistics, 18(4):1651–1675, Decem-

b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347871 .

Da vies:1992:ARM

[Da v92] Laurie Da vies. The asymptotics of Rousseeu w’s minim um

v olume ellipsoid estimator. A nnals of Statistics, 20(4):1828–

1843, Decem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348891 .

Da vies:1993:ARL

[Da v93] P

. L. Da vies. Asp ects of robust linear regression. A nnals of

Statistics, 21(4):1843–1899, Decem b er 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349401 .

Da vies:1998:LUL

[Da v98] P

. L. Da vies. On lo cally uniformly linearizable high break-

do wn lo cation and scale functionals. A nnals of Statistics, 26

(3):1103–1125, June 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691090 .

Delampady:1990:LBB

[DB90] Mohan Delampady and James O. Berger. Lo w er b ounds on

Ba y es factors for m ultinomial distributions, with application

to c hi-squared tests of fit. A nnals of Statistics, 18(3):1295–

1316, Septem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347750 .

Donnell:1994:AAD

[DBS94a] Deb orah J. Donnell, Andreas Buja, and W erner Stuetzle. Anal-

ysis of additiv e dep endencies and concurvities using smallest

additiv e principal comp onen ts. A nnals of Statistics, 22(4):

1635–1668, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325746 .

Donnell:1994:RAA

[DBS94b] Deb orah J. Donnell, Andreas Buja, and W erner Stuetzle. Re-

joinder: Analysis of additiv e dep endencies and concurvities us-

ing smallest additiv e principal comp onen ts. A nnals of Statis-

tics, 22(4):1671–1673, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325748 .

Dacunha-Castelle:1999:TOM

[DCG99] D. Dacunha-Castelle and E. Gassiat. T esting the order of a

mo del using lo cally conic parametrization: p opulation mixtures

and stationary ARMA pro cesses. A nnals of Statistics, 27(4):

1178–1209, August 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1017938921 .

Dudley:1990:KSC

[DCLP90] R. M. Dudley

, Stephanie L. Co ok, Jimena Llopis, and N. P .

P eng. A. N. Kolmogoro v and statistics: A citation bibliograph y .

A nnals of Statistics, 18(3):1017–1031, Septem b er 1990. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347738 .

DeJong:1991:DKF

[De 91] Piet De Jong. The diffuse Kalman filter. A nnals of Statistics, 19

(2):1073–1083, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348139 .

Dykstra:1998:MLE

[DE98] Ric hard Dykstra and Hammou El Barmi. Maxim um lik eli-

ho o d estimates via dualit y for log-con v ex mo dels when cell

probabilities are sub ject to con v ex constrain ts. A nnals of

Statistics, 26(5):1878–1893, Octob er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691361.

Degerine:1990:CP A

[Deg90] Serge Degerine. Canonical partial auto correlation function of

a m ultiv ariate time series. A nnals of Statistics, 18(2):961–971,

June 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347635 .

Dette:1990:GOD

[Det90] H. Dette. A generalization of D - and D

1

-optimal designs

in p olynomial regression. A nnals of Statistics, 18(4):1784–

1804, Decem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347878 .

Dette:1992:ODC

[Det92] H. Dette. Optimal designs for a class of p olynomials of o dd

or ev en degree. A nnals of Statistics, 20(1):238–259, Marc h

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348520 .

Dette:1993:ETO

[Det93a] Holger Dette. Elfving’s theorem for D -optimalit y . A nnals

of Statistics, 21(2):753–766, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349149 .

Dette:1993:NOD

[Det93b] Holger Dette. A note on E -optimal designs for w eigh ted p oly-

nomial regression. A nnals of Statistics, 21(2):767–771, June

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349150 .

Dette:1994:DDP

[Det94] Holger Dette. Discrimination designs for p olynomial regression

on compact in terv als. A nnals of Statistics, 22(2):890–903, June

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325501.

A nnals of Statistics, 27(4):1272–1293, August 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1017938926 .

Doss:1997:BNE

[DHL97] Hani Doss, F red W. Huffer, and Kevin L. La wson. Ba y esian

nonparametric estimation via Gibbs sampling for coheren t sys-

tems with redundancy . A nnals of Statistics, 25(3):1109–1139,

June 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1069362740 .

DiCiccio:1991:ELB

[DHR91] Thomas DiCiccio, P eter Hall, and Joseph Romano. Empirical

lik eliho o d is Bartlett-correctable. A nnals of Statistics, 19(2):

1053–1061, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348137 .

Dette:1995:MDL

[DHS95] H. Dette, B. Heiligers, and W. J. Studden. Minimax de-

signs in linear regression mo dels. A nnals of Statistics, 23(1):

30–40, F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324453 .

Dorado:1997:NEG

[DHS97] Crisan to Dorado, Myles Hollander, and Ja y aram Seth uraman.

Nonparametric estimation for a general repair mo del. A nnals

of Statistics, 25(3):1140–1160, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362741 .

Da vis:1995:TCP

[DHY95] Ric hard A. Da vis, Da w ei Huang, and Yi-Ching Y ao. T esting for

a c hange in the parameter v alues and order of an autoregressiv e

mo del. A nnals of Statistics, 23(1):282–304, F ebruary 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324468 .

Din w o o die:1993:LDC

[Din93] I. H. Din w o o die. Large deviations for censored data. A n-

nals of Statistics, 21(3):1608–1620, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349274 .

Din w o o die:1995:SEF

[Din95] I. H. Din w o o die. Stationary exp onen tial families. A nnals of

Statistics, 23(1):327–337, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324470 .

Dahlhaus:1996:FDB

[DJ96] R. Dahlhaus and D. Janas. A frequency domain b o ot-

strap for ratio statistics in time series analysis. A nnals of

Statistics, 24(5):1934–1963, Octob er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362304 .

Donoho:1998:MEW

[DJ98] Da vid L. Donoho and Iain M. Johnstone. Minimax estimation

via w a v elet shrink age. A nnals of Statistics, 26(3):879–921, June

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691081 .

Donoho:1996:DEW

[DJKP96] Da vid L. Donoho, Iain M. Johnstone, G ´ erard Kerky ac harian,

and Dominique Picard. Densit y estimation b y w a v elet thresh-

olding. A nnals of Statistics, 24(2):508–539, April 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032894451 .

Dykstra:1991:SIU

[DKR91] Ric hard Dykstra, Subhash Ko c har, and Tim Rob ertson. Statis-

tical inference for uniform sto c hastic ordering in sev eral p opula-

tions. A nnals of Statistics, 19(2):870–888, June 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348125 .

Drost:1997:AET

[DKW97] F eik e C. Drost, Chris A. J. Klaassen, and Bas J. M. W erk er.

Adaptiv e estimation in time-series mo dels. A nnals of Statistics,

25(2):786–817, April 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1031833674.

Doksum:1990:CRB

[DL90] Kjell A. Doksum and Alb ert Y. Lo. Consisten t and robust

Ba y es pro cedures for lo cation based on partial information.

A nnals of Statistics, 18(1):443–453, Marc h 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347510 .

Donoho:1991:GR Ca

[DL91a] Da vid L. Donoho and Ric hard C. Liu. Geometrizing rates

of con v ergence, I I. A nnals of Statistics, 19(2):633–667, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348114 .

Donoho:1991:GR Cb

[DL91b] Da vid L. Donoho and Ric hard C. Liu. Geometrizing rates

of con v ergence, I I I. A nnals of Statistics, 19(2):668–701, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348115 .

Duan:1991:SRL

[DL91c] Naih ua Duan and Ker-Chau Li. Slicing regression: A link-free

regression metho d. A nnals of Statistics, 19(2):505–530, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348109 .

Donoho:1992:REO

[DL92] Da vid L. Donoho and Mark G. Lo w. Renormalization ex-

p onen ts and optimal p oin t wise rates of con v ergence. A nnals

of Statistics, 20(2):944–970, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348665 .

Da wid:1993:HML

[DL93] A. P

. Da wid and S. L. Lauritzen. Hyp er Mark o v la ws in the

statistical analysis of decomp osable graphical mo dels. A n-

nals of Statistics, 21(3):1272–1317, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349260. See

correction [DL95].

Da wid:1995:CHM

[DL95] A. P

. Da wid and S. L. Lauritzen. Correction: “Hyp er

Mark o v La ws in the Statistical Analysis of Decomp osable

Graphical Mo dels”. A nnals of Statistics, 23(5):1864, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324328. See [DL93].

Devro y e:1996:UAS

[DL96] Luc Devro y e and G´ ab or Lugosi. A univ ersally acceptable

smo othing factor for k ernel densit y estimates. A nnals of Statis-

tics, 24(6):2499–2512, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032181164 .

Devro y e:1997:NUS

[DL97] Luc Devro y e and G´ ab or Lugosi. Nonasymptotic univ ersal

smo othing factors, k ernel complexit y and Y atracos classes. A n-

nals of Statistics, 25(6):2626–2637, Decem b er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1030741088 .

Donoho:1990:MRH

[DLM90] Da vid L. Donoho, Ric hard C. Liu, and Brenda MacGibb on.

Minimax risk o v er h yp errectangles, and implications. A n-

nals of Statistics, 18(3):1416–1437, Septem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347758 .

Dely on:1999:CSA

[DLM99] Bernard Dely on, Marc La vielle, and Eric Moulines. Con v er-

gence of a sto c hastic appro ximation v ersion of the EM algo-

rithm. A nnals of Statistics, 27(1):94–128, F ebruary 1999. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1018031103 .

Dabro wski:1992:SAM

[DM92] Andre Rob ert Dabro wski and Da vid McDonald. Statisti-

cal analysis of m ultiple ion c hannel data. A nnals of Statis-

tics, 20(3):1180–1202, Septem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348765.

Da vis:1998:SAH

[DM98a] Ric hard A. Da vis and Thomas Mik osc h. The sample auto cor-

relations of hea vy-tailed pro cesses with applications to AR CH.

A nnals of Statistics, 26(5):2049–2080, Octob er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691368 .

Dette:1998:NCS

[DM98b] Holger Dette and Axel Munk. Nonparametric comparison of

sev eral regression functions: exact and asymptotic theory . A n-

nals of Statistics, 26(6):2339–2368, Decem b er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691474 .

Dette:1998:VLR

[DM98c] Holger Dette and Axel Munk. V alidation of linear regression

mo dels. A nnals of Statistics, 26(2):778–800, April 1998. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1028144860 .

Dabro wski:1990:R TP

[DMR90] Andre Rob ert Dabro wski, Da vid McDonald, and Uw e Rosler.

Renew al theory prop erties of ion c hannels. A nnals of Statis-

tics, 18(3):1091–1115, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347741 .

Dauxois:1998:NCA

[DN98] Jacques Dauxois and Guy Martial Nkiet. Nonlinear canonical

analysis and indep endence tests. A nnals of Statistics, 26(4):

1254–1278, August 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691242 .

Donoho:1994:SEO

[Don94] Da vid L. Donoho. Statistical estimation and optimal reco v-

ery . A nnals of Statistics, 22(1):238–270, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325367 .

Donoho:1997:CBO

[Don97] Da vid L. Donoho. CAR

T and b est-ortho-basis: a connection.

A nnals of Statistics, 25(5):1870–1911, Octob er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1069362377 .

Donoho:1999:WNM

[Don99] Da vid L. Donoho. W edgelets: nearly minimax estimation of

edges. A nnals of Statistics, 27(3):859–897, June 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031261 .

Doss:1994:BNE

[Dos94a] Hani Doss. Ba y esian nonparametric estimation for incom-

plete data via successiv e substitution sampling. A nnals of

Statistics, 22(4):1763–1786, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325756 .

Doss:1994:DMC

[Dos94b] Hani Doss. Discussion: Mark o v c hains for exploring p osterior

distributions. A nnals of Statistics, 22(4):1728–1734, Decem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325751 .

Dem b o:1994:TCH

[DP94] Amir Dem b o and Y uv al P eres. A top ological criterion for h y-

p othesis testing. A nnals of Statistics, 22(1):106–117, Marc h

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325360 .

Dette:1997:ODD

[DR97] Holger Dette and Ingo R¨ oder. Optimal discrimination de-

signs for m ultifactor exp erimen ts. A nnals of Statistics, 25(3):

1161–1175, June 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362742. See correction [DR98].

Dette:1998:COD

[DR98] Holger Dette and Ingo R¨ oder. Correction: “Optimal dis-

crimination designs for m ultifactor exp erimen ts”. A nnals

of Statistics, 26(1):449, F ebruary 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1030563993. See [DR97].

Drees:1995:RPE

[Dre95] Holger Drees. Refined Pic k ands estimators of the extreme

v alue index. A nnals of Statistics, 23(6):2059–2080, Decem b er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034713647 .

Drees:1998:OR C

[Dre98] Holger Drees. Optimal rates of con v ergence for estimates of

the extreme v alue index. A nnals of Statistics, 26(1):434–448,

F ebruary 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1030563992 .

DasGupta:1991:RBE

[DS91] A. DasGupta and W. J. Studden. Robust Ba y esian exp er-

imen tal designs in normal linear mo dels. A nnals of Statis-

tics, 19(3):1244–1256, Septem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348247 .

Dette:1993:GO

[DS93] Holger Dette and William J. Studden. Geometry of E -

optimalit y . A nnals of Statistics, 21(1):416–433, Marc h

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349034 .

Doksum:1995:NEG

[DS95a] Kjell Doksum and Alexander Samaro v. Nonparametric esti-

mation of global functionals and a measure of the explanatory

p o w er of co v ariates in regression. A nnals of Statistics, 23(5):

1443–1473, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324307 .

Dong:1995:GCE

[DS95b] Jianping Dong and Jeffrey S. Simonoff. A geometric com bi-

nation estimator for d-dimensional ordinal sparse con tingency

tables. A nnals of Statistics, 23(4):1143–1159, August 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324702.

Efromo vic h:1996:NRI

[Efr96] Sam Efromo vic h. On nonparametric regression for I ID observ a-

tions in a general setting. A nnals of Statistics, 24(3):1126–1144,

June 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1032526960 .

Efromo vic h:1998:SSE

[Efr98] Sam Efromo vic h. Sim ultaneous sharp estimation of functions

and their deriv ativ es. A nnals of Statistics, 26(1):273–278,

F ebruary 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1030563985 .

Eubank:1992:TGF

[EH92] R. L. Eubank and Jeffrey D. Hart. T esting go o dness-of-fit

in regression via order selection criteria. A nnals of Statis-

tics, 20(3):1412–1425, Septem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348775 .

Eubank:1995:T AN

[EHSS95] R. L. Eubank, J. D. Hart, D. G. Simpson, and L. A. Stefanski.

T esting for additivit y in nonparametric regression. A nnals of

Statistics, 23(6):1896–1920, Decem b er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034713639 .

Efron:1990:FIT

[EJ90] Bradley Efron and Iain M. Johnstone. Fisher’s information in

terms of the hazard rate. A nnals of Statistics, 18(1):38–62,

Marc h 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347492 .

El-Krunz:1991:BOD

[EKS91] Sadi M. El-Krunz and W. J. Studden. Ba y esian optimal de-

signs for linear regression mo dels. A nnals of Statistics, 19(4):

2183–2208, Decem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348392.

Eubank:1992:A CC

[EL92] R. L. Eubank and V. N. LaRiccia. Asymptotic compari-

son of Cram ´ er–v on Mises and nonparametric function estima-

tion tec hniques for testing go o dness-of-fit. A nnals of Statis-

tics, 20(4):2071–2086, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348903 .

Eggermon t:1995:MSL

[EL95] P . P . B. Eggermon t and V. N. LaRiccia. Maxim um smo othed

lik eliho o d densit y estimation for in v erse problems. A nnals of

Statistics, 23(1):199–220, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324463 .

Efromo vic h:1996:BR C

[EL96a] Sam Efromo vic h and Mark Lo w. On Bic k el and Rito v’s con-

jecture ab out adaptiv e estimation of the in tegral of the square

of densit y deriv ativ e. A nnals of Statistics, 24(2):682–686, April

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032894459 .

Efromo vic h:1996:O AE

[EL96b] Sam Efromo vic h and Mark Lo w. On optimal adaptiv e esti-

mation of a quadratic functional. A nnals of Statistics, 24(3):

1106–1125, June 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032526959 .

Eggermon t:1999:OCR

[EL99] P . P . B. Eggermon t and V. N. LaRiccia. Optimal con v er-

gence rates for Go o d’s nonparametric maxim um lik eliho o d den-

sit y estimator. A nnals of Statistics, 27(5):1600–1615, Octob er

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017939143 .

Ellis:1991:SFP

[Ell91] Stev en P

. Ellis. The singularities of fitting planes to data. A n-

nals of Statistics, 19(3):1661–1666, Septem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348269.

Ellis:1995:DSS

[Ell95] Stev en P

. Ellis. Dimension of the singular sets of plane-

fitters. A nnals of Statistics, 23(2):490–501, April 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324532 .

Emoto:1990:WMD

[EM90] Sherrie E. Emoto and P eter C. Matthews. A W eibull mo del for

dep enden t censoring. A nnals of Statistics, 18(4):1556–1577, De-

cem b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347866 .

Einmahl:1992:GQP

[EM92] John H. J. Einmahl and Da vid M. Mason. Generalized quan-

tile pro cesses. A nnals of Statistics, 20(2):1062–1078, June

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348670 .

Einmahl:1999:CTM

[EM99] John H. J. Einmahl and Ian W. McKeague. Confidence tub es

for m ultiple quan tile plots via empirical lik eliho o d. A nnals of

Statistics, 27(4):1348–1367, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938929 .

Eric kson:1996:REL

[Eri96] R. V. Eric kson. Robust estimation of the lo cation of a v ertical

tangen t in distribution. A nnals of Statistics, 24(3):1423–1431,

June 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1032526977 .

Ev ans:1993:ISP

[ES93] Stev en N. Ev ans and T. P

. Sp eed. In v arian ts of some probabilit y

mo dels used in ph ylogenetic inference. A nnals of Statistics, 21

(1):355–377, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349030.

Ev ans:1996:SES

[ES96] Stev en N. Ev ans and Philip B. Stark. Shrink age estimators,

Sk orokho d’s problem and sto c hastic in tegration b y parts. A n-

nals of Statistics, 24(2):809–815, April 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032894466 .

Eaton:1991:WIA

[ET91] Morris L. Eaton and Da vid E. T yler. On Wielandt’s inequalit y

and its application to the asymptotic distribution of the eigen-

v alues of a random symmetric matrix. A nnals of Statistics, 19

(1):260–271, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347980 .

Efron:1996:USD

[ET96] Bradley Efron and Rob ert Tibshirani. Using sp ecially de-

signed exp onen tial families for densit y estimation. A nnals of

Statistics, 24(6):2431–2461, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032181161 .

Efron:1998:PR

[ET98] Bradley Efron and Rob ert Tibshirani. The problem of regions.

A nnals of Statistics, 26(5):1687–1718, Octob er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691353 .

Ev ans:1991:CA

[Ev a91] M. Ev ans. Chaining via annealing. A nnals of Statistics, 19

(1):382–393, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347989 .

Eisele:1995:CL T

[EW95] Jeffrey R. Eisele and Mic hael B. W o o dro ofe. Cen tral limit

theorems for doubly adaptiv e biased coin designs. A nnals of

Statistics, 23(1):234–254, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324465.

F alk:1995:TEV

[F al95] Mic hael F alk. On testing the extreme v alue index via the

p ot-metho d. A nnals of Statistics, 23(6):2013–2035, Decem b er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034713645 .

F alk:1998:LAN

[F al98] Mic hael F alk. Lo cal asymptotic normalit y of truncated em-

pirical pro cesses. A nnals of Statistics, 26(2):692–718, April

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1028144855 .

F an:1991:EQF

[F an91a] Jianqing F an. On the estimation of quadratic functionals. A n-

nals of Statistics, 19(3):1273–1294, Septem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348249 .

F an:1991:OR C

[F an91b] Jianqing F an. On the optimal rates of con v ergence for non-

parametric decon v olution problems. A nnals of Statistics, 19

(3):1257–1272, Septem b er 1991. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348248 .

F an:1993:ALO

[F an93a] Jianqing F an. Adaptiv ely lo cal one-dimensional subprob-

lems with application to a decon v olution problem. A nnals

of Statistics, 21(2):600–610, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349139 .

F an:1993:LLR

[F an93b] Jianqing F an. Lo cal linear regression smo others and their min-

imax efficiencies. A nnals of Statistics, 21(1):196–216, Marc h

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349022.

F ara w a y:1992:SAE

[F ar92] Julian J. F ara w a y . Smo othing in adaptiv e estimation. A nnals

of Statistics, 20(1):414–427, Marc h 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348530 .

F eldman:1991:CME

[F el91] Israel F eldman. Constrained minimax estimation of the mean

of the normal distribution with kno wn v ariance. A nnals of

Statistics, 19(4):2259–2265, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348398 .

F erger:1995:NTN

[F er95] D. F erger. Nonparametric tests for nonstandard c hange-p oin t

problems. A nnals of Statistics, 23(5):1848–1861, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324326 .

F rancisco:1991:QEC

[FF91] Carol A. F rancisco and W a yne A. F uller. Quan tile estima-

tion with a complex surv ey design. A nnals of Statistics, 19

(1):454–469, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347993 .

F an:1992:VBL

[F G92] Jianqing F an and Irene Gijb els. V ariable bandwidth and lo-

cal linear regression smo others. A nnals of Statistics, 20(4):

2008–2036, Decem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348900 .

F oster:1993:ECP

[F G93] Dean P . F oster and Edw ard I. George. Estimation up to

a c hange-p oin t. A nnals of Statistics, 21(2):625–644, June

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349141.

F oster:1994:RIC

[F G94] Dean P . F oster and Edw ard I. George. The risk inflation cri-

terion for m ultiple regression. A nnals of Statistics, 22(4):1947–

1975, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325766 .

F an:1997:LLL

[F GK97] Jianqing F an, Ir ` ene Gijb els, and Martin King. Lo cal lik eliho o d

and lo cal partial lik eliho o d in hazard regression. A nnals of

Statistics, 25(4):1661–1690, August 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031594736 .

F enec h:1991:ECS

[FH91] Alan P . F enec h and Da vid A. Harville. Exact confidence sets

for v ariance comp onen ts in un balanced mixed linear mo dels.

A nnals of Statistics, 19(4):1771–1785, Decem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348370 .

F rank e:1992:BKS

[FH92] J. F rank e and W. Hardle. On b o otstrapping k ernel sp ectral es-

timates. A nnals of Statistics, 20(1):121–145, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348515 .

F an:1994:CEM

[FH94] Jianqing F an and P eter Hall. On curv e estimation b y mini-

mizing mean absolute deviation and its implications. A nnals

of Statistics, 22(2):867–885, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325499 .

F euerv erger:1996:DFI

[FH96] Andrey F euerv erger and P eter Hall. On distribution-free in-

ference for record-v alue data with trend. A nnals of Statis-

tics, 24(6):2655–2678, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032181174.

F ourdrinier:1998:CBM

[FSW98] Dominique F ourdrinier, William E. Stra wderman, and Mar-

tin T. W ells. On the construction of Ba y es minimax estima-

tors. A nnals of Statistics, 26(2):660–671, April 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1028144853 .

F an:1993:NRE

[FT93] Jianqing F an and Y oung K. T ruong. Nonparametric regres-

sion with errors in v ariables. A nnals of Statistics, 21(4):1900–

1925, Decem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349402 .

F ourdrinier:1995:ELF

[FW95] Dominique F ourdrinier and Martin T. W ells. Estimation of

a loss function for spherically symmetric distributions in the

general linear mo del. A nnals of Statistics, 23(2):571–592, April

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324536 .

Fygenson:1994:USA

[FZ94] Mendel Fygenson and Mai Zhou. On using stratification in the

analysis of linear regression mo dels with righ t censoring. A n-

nals of Statistics, 22(2):747–762, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325494 .

F an:1999:SEV

[FZ99] Jianqing F an and W en y ang Zhang. Statistical estimation in

v arying co efficien t mo dels. A nnals of Statistics, 27(5):1491–

1518, Octob er 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1017939139 .

F akhre-Zak eri:1996:OSS

[FZS96] Issa F akhre-Zak eri and Eric Slud. Optimal stopping of se-

quen tial size-dep enden t searc h. A nnals of Statistics, 24(5):

2215–2232, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362318.

Gassiat:1993:AEN

[Gas93] E. Gassiat. Adaptiv e estimation in noncausal stationary AR

pro cesses. A nnals of Statistics, 21(4):2022–2042, Decem b er

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349408 .

Gasparini:1995:EMB

[Gas95] Mauro Gasparini. Exact m ultiv ariate Ba y esian b o otstrap distri-

butions of momen ts. A nnals of Statistics, 23(3):762–768, June

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324620 .

Goutis:1991:I IC

[GC91] Constan tinos Goutis and George Casella. Impro v ed in v ari-

an t confidence in terv als for a normal v ariance. A nnals of

Statistics, 19(4):2015–2031, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348384 .

Goutis:1992:ICS

[GC92] Constan tinos Goutis and George Casella. Increasing the confi-

dence in Studen t’s t in terv al. A nnals of Statistics, 20(3):1501–

1513, Septem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348781 .

Gilardoni:1993:R CU

[GC93] Gusta v o L. Gilardoni and Murra y K. Cla yton. On reac h-

ing a consensus using Degro ot’s iterativ e p o oling. A nnals

of Statistics, 21(1):391–401, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349032 .

Garth w aite:1992:EPD

[GD92] P aul H. Garth w aite and James M. Dic k ey . Elicitation of prior

distributions for v ariable-selection problems in regression. A n-

nals of Statistics, 20(4):1697–1719, Decem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348886.

Garcia-Escudero:1999:CL T

[GEGM99] Luis A. Garc ´ ıa-Escudero, Alfonso Gordaliza, and Carlos

Matr´ an. A cen tral limit theorem for m ultiv ariate generalized

trimmed k -means. A nnals of Statistics, 27(3):1061–1079, June

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031268 .

Genest:1992:VR

[Gen92] Christian Genest. Vincen tization revisited. A nnals of Statis-

tics, 20(2):1137–1142, June 1992. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348676 .

George:1991:SDM

[Geo91] Edw ard I. George. Shrink age domination in a m ultiv ariate com-

mon mean problem. A nnals of Statistics, 19(2):952–960, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348130 .

Gey er:1994:A CE

[Gey94] Charles J. Gey er. On the asymptotics of constrained M -

estimation. A nnals of Statistics, 22(4):1993–2010, Decem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325768 .

Gam b oa:1996:BDD

[GG96a] F. Gam b oa and E. Gassiat. Blind decon v olution of discrete

linear systems. A nnals of Statistics, 24(5):1964–1981, Octob er

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362305 .

Goldstein:1996:AMH

[GG96b] Larry Goldstein and Louis Gordon. Asymptotics for the max-

im um of half-normal plots. A nnals of Statistics, 24(5):2250–

2265, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362320.

Gam b oa:1997:BMM

[GG97] F. Gam b oa and E. Gassiat. Ba y esian metho ds and maxim um

en trop y for ill-p osed in v erse problems. A nnals of Statistics, 25

(1):328–350, F ebruary 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034276632 .

Gassiat:1999:SCB

[GG99a] E. Gassiat and E. Gautherat. Sp eed of con v ergence for the blind

decon v olution of a linear system with discrete random input.

A nnals of Statistics, 27(5):1684–1705, Octob er 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1017939147 .

Geskus:1999:A OE

[GG99b] Ronald Geskus and Piet Gro eneb o om. Asymptotically optimal

estimation of smo oth functionals for in terv al censoring, case

2. A nnals of Statistics, 27(2):627–674, April 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031211 .

Ghosal:1999:PCD

[GGR99] S. Ghosal, J. K. Ghosh, and R. V. Ramamo orthi. P osterior

consistency of Diric hlet mixtures in densit y estimation. A nnals

of Statistics, 27(1):143–158, F ebruary 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1018031105 .

Ghosal:1995:CPD

[GGS95] Subhashis Ghosal, Ja y an ta K. Ghosh, and T apas Saman ta.

On con v ergence of p osterior distributions. A nnals of Statis-

tics, 23(6):2145–2152, Decem b er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1034713651 .

Ghosh:1991:POK

[GH91a] B. K. Ghosh and W ei-Min Huang. The p o w er and optimal

k ernel of the Bic k el–Rosen blatt test for go o dness of fit. A nnals

of Statistics, 19(2):999–1009, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348133.

Golub ev:1991:DMA

[GH91b] George K. Golub ev and Rafael Z. Hasminskii. Discussion: Mul-

tiv ariate adaptiv e regression splines. A nnals of Statistics, 19

(1):91–92, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347966 .

Gotze:1994:ADS

[GH94] F. Gotze and C. Hipp. Asymptotic distribution of statistics in

time series. A nnals of Statistics, 22(4):2062–2088, Decem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325772 .

Gilula:1995:PF C

[GH95a] Zvi Gilula and Shelb y J. Hab erman. Prediction functions for

categorical panel data. A nnals of Statistics, 23(4):1130–1142,

August 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324701 .

Grund:1995:MEM

[GH95b] Birgit Grund and P eter Hall. On the minimisation of L p

error

in mo de estimation. A nnals of Statistics, 23(6):2264–2284, De-

cem b er 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1034713656 .

Gather:1997:NTM

[GH97a] Ursula Gather and T orsten Hilk er. A note on T yler’s mo difica-

tion of the MAD for the Stahel–Donoho estimator. A nnals of

Statistics, 25(5):2024–2026, Octob er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362384 .

Geiger:1997:CDD

[GH97b] Dan Geiger and Da vid Hec k erman. A c haracterization of

the Diric hlet distribution through global and lo cal parame-

ter indep endence. A nnals of Statistics, 25(3):1344–1369, June

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362752.

Gro eneb o om:1999:ANE

[GHL99] Piet Gro eneb o om, Gerard Ho oghiemstra, and Hendrik P

. Lop-

uha¨ a. Asymptotic normalit y of the L

1 error of the Grenan-

der estimator. A nnals of Statistics, 27(4):1316–1347, August

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017938928 .

Ghosh:1980:MEP

[Gho80] Subir Ghosh. On main effect plus one plans for 2 m

factori-

als. A nnals of Statistics, 8(4):922–930, July 1980. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176345084. See

correction [Gho91 ].

Ghosh:1991:CME

[Gho91] Subir Ghosh. Correction: “On Main Effect plus One Plans

for 2 m

F actorials”. A nnals of Statistics, 19(4):2281, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348402. See [Gho80 ].

Girard:1991:A OF

[Gir91] Didier A. Girard. Asymptotic optimalit y of the fast randomized

v ersions of GCV and C

L in ridge regression and regularization.

A nnals of Statistics, 19(4):1950–1963, Decem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348380 .

Girard:1998:A CP

[Gir98] Didier A. Girard. Asymptotic comparison of (partial) cross-

v alidation, GCV and randomized GCV in nonparametric

regression. A nnals of Statistics, 26(1):315–334, F ebruary

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030563988 .

Gill:1990:SPI

[GJ90] Ric hard D. Gill and Soren Johansen. A surv ey of pro duct-

in tegration with a view to w ard application in surviv al analysis.

A nnals of Statistics, 18(4):1501–1555, Decem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347865.

Guten brunner:1992:RRS

[GJ92] C. Guten brunner and J. Jurec k o v a. Regression rank scores and

regression quan tiles. A nnals of Statistics, 20(1):305–330, Marc h

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348524 .

Gro eneb o om:1995:IER

[GJ95] Piet Gro eneb o om and Geurt Jongblo ed. Isotonic estimation

and rates of con v ergence in Wic ksell’s problem. A nnals of

Statistics, 23(5):1518–1542, Octob er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324310 .

Ga jek:1994:LBA

[GK94] L. Ga jek and M. Kaluszk a. Lo w er b ounds for the asymp-

totic Ba y es risk in the scale mo del (with an application to the

second-order minimax estimation). A nnals of Statistics, 22(4):

1831–1839, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325759 .

Gotze:1996:SOC

[GK96] F. G¨ otze and H. R. K ¨ unsc h. Second-order correctness of the

blo c kwise b o otstrap for stationary observ ations. A nnals of

Statistics, 24(5):1914–1933, Octob er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362303 .

Glimm:1998:MTB

[GKL98] Ekk ehard Glimm, Siegfried Kropf, and J ¨ urgen L¨ auter. Multi-

v ariate tests based on left-spherically distributed linear scores.

A nnals of Statistics, 26(5):1972–1988, Octob er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691365. See

correction [GKL99 ].

Glimm:1999:CMT

[GKL99] E. Glimm, S. Kropf, and J. Lauter. Correction: “Multiv ariate

tests based on left-spherically distributed linear scores”. A n-

nals of Statistics, 27(4):1441, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938934. See [GKL98].

Greensh tein:1996:CSE

[Gre96] Eitan Greensh tein. Comparison of sequen tial exp erimen ts.

A nnals of Statistics, 24(1):436–448, F ebruary 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1033066220 .

Grub el:1996:OML

[Gr ¨ u96a] Rudolf Gr ¨ ub el. Orthogonalization of m ultiv ariate lo cation es-

timators: the orthomedian. A nnals of Statistics, 24(4):1457–

1473, August 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1032298277 .

Gruet:1996:NCA

[Gru96b] Marie-Anne Gruet. A nonparametric calibration analysis. A n-

nals of Statistics, 24(4):1474–1492, August 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032298278 .

Ghosh:1994:SOP

[GSM94] Ja y an ta K. Ghosh, Pranab K. Sen, and Rah ul Muk erjee.

Second-order Pitman closeness and Pitman admissibilit y . A n-

nals of Statistics, 22(3):1133–1141, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325621 .

Giraitis:1999:WEF

[GT99] Liudas Giraitis and Murad S. T aqqu. Whittle estimator for

finite-v ariance non-Gaussian time series with long memory .

A nnals of Statistics, 27(1):178–203, F ebruary 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031107 .

Gustafson:1996:LSP

[Gus96] P aul Gustafson. Lo cal sensitivit y of p osterior exp ectations.

A nnals of Statistics, 24(1):174–195, F ebruary 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1033066205 .

Gijb els:1991:ASA

[GV91] Irene Gijb els and No el V era v erb ek e. Almost sure asymptotic

represen tation for a class of functionals of the Kaplan–Meier

estimator. A nnals of Statistics, 19(3):1457–1470, Septem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348256 .

Gu:1991:DMA

[GW91] Chong Gu and Grace W ah ba. Discussion: Multiv ariate adap-

tiv e regression splines. A nnals of Statistics, 19(1):115–123,

Marc h 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347972 .

Gittins:1992:LCD

[GW92] John Gittins and Y ou-Gan W ang. The learning comp onen t of

dynamic allo cation indices. A nnals of Statistics, 20(3):1625–

1636, Septem b er 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348788 .

Green w o o d:1995:EEE

[GW95a] P

. E. Green w o o d and W. W efelmey er. Efficiency of empiri-

cal estimators for Mark o v c hains. A nnals of Statistics, 23(1):

132–143, F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324459 .

Gustafson:1995:LSD

[GW95b] P aul Gustafson and Larry W asserman. Lo cal sensitivit y di-

agnostics for Ba y esian inference. A nnals of Statistics, 23(6):

2153–2167, Decem b er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034713652 .

Gasser:1998:ABC

[GW98] Theo Gasser and Kongming W ang. Asymptotic and b o otstrap

confidence b ounds for the structural a v erage of curv es. A n-

nals of Statistics, 26(3):972–991, June 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691084 .

Gasser:1999:SSC

[GW99] Theo Gasser and Kongming W ang. Sync hronizing sample

curv es nonparametrically . A nnals of Statistics, 27(2):439–460,

April 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1018031202 .

Gu:1993:APS

[GZ93] M. G. Gu and C.-H. Zhang. Asymptotic prop erties of self-

consisten t estimators based on doubly censored data. A nnals

of Statistics, 21(2):611–624, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349140 .

Haff:1991:VF C

[Haf91] L. R. Haff. The v ariational form of certain Ba y es estimators.

A nnals of Statistics, 19(3):1163–1190, Septem b er 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348244 .

Hall:1990:PL T

[Hal90] P eter Hall. Pseudo-lik eliho o d theory for empirical lik eliho o d.

A nnals of Statistics, 18(1):121–140, Marc h 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347495 .

Hall:1991:BR U

[Hal91] P eter Hall. Bahadur represen tations for uniform resampling

and imp ortance resampling, with applications to asymptotic

relativ e efficiency . A nnals of Statistics, 19(2):1062–1072, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348138 .

Hall:1992:EBE

[Hal92a] P eter Hall. Effect of bias estimation on co v erage accuracy of

b o otstrap confidence in terv als for a probabilit y densit y . A n-

nals of Statistics, 20(2):675–694, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348651 .

Hall:1992:BCI

[Hal92b] P eter Hall. On b o otstrap confidence in terv als in nonparametric

regression. A nnals of Statistics, 20(2):695–711, June 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348652.

Hall:1992:GPV

[Hal92c] P eter Hall. On global prop erties of v ariable bandwidth densit y

estimators. A nnals of Statistics, 20(2):762–778, June 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348655 .

Hall:1993:PRL

[Hal93] P eter Hall. On plug-in rules for lo cal smo othing of densit y es-

timators. A nnals of Statistics, 21(2):694–710, June 1993. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176349145 .

Hartigan:1994:LEC

[Har94] J. A. Hartigan. Linear estimators in c hange p oin t problems. A n-

nals of Statistics, 22(2):824–834, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325497 .

Hartigan:1996:LUP

[Har96] J. A. Hartigan. Lo cally uniform prior distributions. A nnals

of Statistics, 24(1):160–173, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066204 .

Hartigan:1998:MLP

[Har98] J. A. Hartigan. The maxim um lik eliho o d prior. A nnals of

Statistics, 26(6):2083–2103, Decem b er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691462 .

Hastie:1994:DUP

[Has94] T rev or Hastie. Discussion: The use of p olynomial splines

and their tensor pro ducts in m ultiv ariate function estimation.

A nnals of Statistics, 22(1):177–179, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325363 .

Hassairi:1999:GVE

[Has99] Ab delhamid Hassairi. Generalized v ariance and exp onen-

tial families. A nnals of Statistics, 27(1):374–385, F ebruary

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031116 .

Hw ang:1991:ECU

[HB91] Jiunn T. Hw ang and La wrence D. Bro wn. Estimated confi-

dence under the v alidit y constrain t. A nnals of Statistics, 19(4):

1964–1977, Decem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348381 .

Hastie:1995:PD A

[HBT95] T rev or Hastie, Andreas Buja, and Rob ert Tibshirani. P enal-

ized discriminan t analysis. A nnals of Statistics, 23(1):73–102,

F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1176324456 .

Hsing:1992:A TS

[HC92] T ailen Hsing and Ra ymond J. Carroll. An asymptotic theory for

sliced in v erse regression. A nnals of Statistics, 20(2):1040–1061,

June 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348669 .

Hw ang:1992:EA T

[HCR

+

92] Jiunn Tzon Hw ang, George Casella, Christian Rob ert, Mar-

tin T. W ells, and Roger H. F arrell. Estimation of accuracy in

testing. A nnals of Statistics, 20(1):490–509, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348534 .

Heiligers:1994:OD W

[Hei94] Berthold Heiligers. E -optimal designs in w eigh ted p olynomial

regression. A nnals of Statistics, 22(2):917–929, June 1994. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176325503 .

Helmers:1991:EEB

[Hel91] R. Helmers. On the Edgew orth expansion and the b o otstrap ap-

pro ximation for a studen tized U -statistic. A nnals of Statistics,

19(1):470–484, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347994.

Hendriks:1990:NEP

[Hen90] Harrie Hendriks. Nonparametric estimation of a probabil-

it y densit y on a Riemannian manifold using F ourier expan-

sions. A nnals of Statistics, 18(2):832–849, June 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347628 .

Hengartner:1997:ADP

[Hen97] Nicolas W. Hengartner. Adaptiv e demixing in P oisson mixture

mo dels. A nnals of Statistics, 25(3):917–928, June 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1069362730 .

Hesse:1990:BTR

[Hes90] C. H. Hesse. A Bahadur-t yp e represen tation for empirical quan-

tiles of a large class of stationary

, p ossibly infinite-v ariance, lin-

ear pro cesses. A nnals of Statistics, 18(3):1188–1202, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347746 .

Hess:1996:ECS

[Hes96] Christian Hess. Epi-con v ergence of sequences of normal in te-

grands and strong consistency of the maxim um lik eliho o d esti-

mator. A nnals of Statistics, 24(3):1298–1315, June 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032526970 .

Heyde:1992:BA C

[Hey92] C. C. Heyde. On b est asymptotic confidence in terv als for pa-

rameters of sto c hastic pro cesses. A nnals of Statistics, 20(1):

603–607, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348545 .

Hjort:1992:L TN

[HF92] Nils Lid Hjort and Grete F enstad. On the last time and the

n um b er of times an estimator is more than ε from its target

v alue. A nnals of Statistics, 20(1):469–489, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348533.

Hall:1994:NEC

[HFH94] P eter Hall, Nic holas I. Fisher, and Brank a Hoffmann. On the

nonparametric estimation of co v ariance functions. A nnals of

Statistics, 22(4):2115–2134, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325774 .

Huang:1990:ENA

[HG90] Da w ei Huang and Lei Guo. Estimation of nonstationary AR-

MAX mo dels based on the Hannan–Rissanen metho d. A n-

nals of Statistics, 18(4):1729–1756, Decem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347875 .

Hjort:1995:NDE

[HG95] Nils Lid Hjort and Ingrid K. Glad. Nonparametric densit y

estimation with a parametric start. A nnals of Statistics, 23

(3):882–904, June 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324627 .

Huang:1994:RSP

[HH94] J. S. Huang and W. J. Huang. A rev erse submartingale prop-

ert y of the range. A nnals of Statistics, 22(1):474–477, Marc h

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325379 .

Ho:1996:AEE

[HH96] Hw ai-Ch ung Ho and T ailen Hsing. On the asymptotic ex-

pansion of the empirical pro cess of long-memory mo ving a v er-

ages. A nnals of Statistics, 24(3):992–1024, June 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032526953 .

Hardle:1993:OSS

[HHI93] W olfgang Hardle, P eter Hall, and Hidehik o Ic him ura. Opti-

mal smo othing in single-index mo dels. A nnals of Statistics, 21

(1):157–178, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349020.

Hw ang:1990:SCR

[HL90c] Jiunn T. Hw ang and Hung-Kung Liu. Sequen tial confidence

regions in in v erse regression problems. A nnals of Statis-

tics, 18(3):1389–1399, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347756 .

Hall:1993:ALL

[HL93] P eter Hall and Ker-Chau Li. On almost linearit y of lo w di-

mensional pro jections from high dimensional data. A nnals

of Statistics, 21(2):867–889, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349155 .

Hall:1995:BCN

[HLP95] P eter Hall, Soumendra Nath Lahiri, and J¨ org P olzehl. On

bandwidth c hoice in nonparametric regression with b oth short-

and long-range dep enden t errors. A nnals of Statistics, 23(6):

1921–1936, Decem b er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034713640 .

Hall:1995:BCD

[HL T95] P eter Hall, Soumendra Nath Lahiri, and Y oung K. T ruong. On

bandwidth c hoice for densit y estimation with dep enden t data.

A nnals of Statistics, 23(6):2241–2263, Decem b er 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1034713655 .

Hardle:1990:SCR

[HM90] W. Hardle and J. S. Marron. Semiparametric comparison of

regression curv es. A nnals of Statistics, 18(1):63–89, Marc h

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347493 .

Hardle:1991:BSE

[HM91] W. Hardle and J. S. Marron. Bo otstrap sim ultaneous error

Bars for nonparametric regression. A nnals of Statistics, 19

(2):778–796, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348120.

Hardle:1993:CNV

[HM93] W. Hardle and E. Mammen. Comparing nonparametric v er-

sus parametric regression fits. A nnals of Statistics, 21(4):1926–

1947, Decem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349403 .

Hall:1994:GRA

[HM94] P eter Hall and Enno Mammen. On general resampling algo-

rithms and their p erformance in distribution estimation. A n-

nals of Statistics, 22(4):2011–2030, Decem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325769 .

Hill:1998:CRD

[HM98] Theo dore Hill and Mic hael Mon ticino. Constructions of ran-

dom distributions via sequen tial barycen ters. A nnals of Statis-

tics, 26(4):1242–1253, August 1998. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691241 .

Hallin:1992:PEV

[HMM92] Marc Hallin, Guy Melard, and Xa vier Milhaud. P erm utational

extreme v alues of auto correlation co efficien ts and a Pitman test

against serial dep endence. A nnals of Statistics, 20(1):523–534,

Marc h 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348536 .

Hall:1997:CEW

[HMNT97] P eter Hall, J. S. Marron, M. H. Neumann, and D. M. Titter-

ington. Curv e estimation when the design densit y is lo w. A n-

nals of Statistics, 25(2):756–770, April 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031833672 .

Hall:1996:PWM

[HMT96] P eter Hall, Ian McKa y , and Berwin A. T urlac h. P erformance of

w a v elet metho ds for functions with man y discon tin uities. A n-

nals of Statistics, 24(6):2462–2476, Decem b er 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032181162.

Haussler:1997:MIM

[HO97] Da vid Haussler and Manfred Opp er. Mutual information, met-

ric en trop y and cum ulativ e relativ e en trop y risk. A nnals of

Statistics, 25(6):2451–2492, Decem b er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1030741081 .

Horv ath:1991:NMD

[Hor91] La jos Horv´ ath. On L

p

-norms of m ultiv ariate densit y es-

timators. A nnals of Statistics, 19(4):1933–1949, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348379 .

Horv ath:1993:MLM

[Hor93] La jos Horv´ ath. The maxim um lik eliho o d metho d for test-

ing c hanges in the parameters of normal observ ations. A n-

nals of Statistics, 21(2):671–680, June 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349143 .

Hossjer:1996:IGS

[H¨ os96] Ola H¨ ossjer. Incomplete generalized L-statistics. A nnals of

Statistics, 24(6):2631–2654, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032181173 .

Hoso y a:1997:L TL

[Hos97] Y uzo Hoso y a. A limit theory for long-range dep endence and

statistical inference on related mo dels. A nnals of Statistics, 25

(1):105–137, F ebruary 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034276623 .

He:1992:RLE

[HP92] Xuming He and Stephen P ortno y . Rew eigh ted LS estimators

con v erge at the same rate as the initial estimator. A nnals of

Statistics, 20(4):2161–2167, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348910.

Hw ang:1994:CIE

[HP94] J. T. Gene Hw ang and Sh y amal Das P eddada. Confidence in ter-

v al estimation sub ject to order restrictions. A nnals of Statistics,

22(1):67–93, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325358 .

Hall:1995:FMI

[HP95] P eter Hall and Prak ash P atil. F orm ulae for mean in tegrated

squared error of nonlinear w a v elet-based densit y estimators.

A nnals of Statistics, 23(3):905–928, June 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324628 .

Hall:1996:DBC

[HP96] P eter Hall and J¨ org P olzehl. On the dimension of the b ound-

ary of clumps in a m ulti-t yp e Bo olean mo del. A nnals of

Statistics, 24(4):1521–1535, August 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032298281 .

Henze:1999:MR T

[HP99] Norb ert Henze and Mathew D. P enrose. On the m ultiv ari-

ate runs test. A nnals of Statistics, 27(1):290–298, F ebruary

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031112 .

Heda y at:1992:CA O

[HPS92a] A. S. Heda y at, Kew ei Pu, and John Stufk en. On the con-

struction of asymmetrical orthogonal arra ys. A nnals of Statis-

tics, 20(4):2142–2152, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348908 .

Hollander:1992:NMI

[HPS92b] Myles Hollander, Brett Presnell, and Ja y aram Seth uraman.

Nonparametric metho ds for imp erfect repair mo dels. A nnals

of Statistics, 20(2):879–896, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348661.

Heitjan:1991:ICD

[HR91] Daniel F. Heitjan and Donald B. Rubin. Ignorabilit y and

coarse data. A nnals of Statistics, 19(4):2244–2253, Decem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348396 .

Hossjer:1995:A TK

[HR95] Ola Hossjer and Da vid Rupp ert. Asymptotics for the trans-

formation k ernel densit y estimator. A nnals of Statistics, 23(4):

1198–1222, August 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324705 .

Hall:1998:GP A

[HR98] P eter Hall and Marc Raimondo. On global p erformance of ap-

pro ximations to smo oth curv es using gridded data. A nnals of

Statistics, 26(6):2206–2217, Decem b er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691467 .

Hob ert:1999:EMC

[HR99] James P

. Hob ert and C. P

. Rob ert. Eaton’s Mark o v c hain, its

conjugate partner and P -admissibilit y . A nnals of Statistics, 27

(1):361–373, F ebruary 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1018031115 .

Hossjer:1994:ARM

[HR C94] Ola Hossjer, P eter J. Rousseeu w, and Christophe Croux.

Asymptotics of the rep eated median slop e estimator. A n-

nals of Statistics, 22(3):1478–1501, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325638 .

He:1992:RDE

[HS92] Xuming He and Douglas G. Simpson. Robust direction estima-

tion. A nnals of Statistics, 20(1):351–369, Marc h 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348526.

He:1993:LBC

[HS93] Xuming He and Douglas G. Simpson. Lo w er b ounds for con-

tamination bias: Globally minimax v ersus lo cally linear estima-

tion. A nnals of Statistics, 21(1):314–337, Marc h 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349028 .

Hengartner:1995:FSC

[HS95] Nicolas W. Hengartner and Philip B. Stark. Finite-sample

confidence en v elop es for shap e-restricted densities. A nnals

of Statistics, 23(2):525–550, April 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176324534 .

He:1996:GBR

[HS96a] Xuming He and Qi-Man Shao. A general Bahadur represen-

tation of M -estimators and its application to linear regression

with nonsto c hastic designs. A nnals of Statistics, 24(6):2608–

2630, Decem b er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032181172 .

Horv ath:1996:L TM

[HS96b] La jos Horv´ ath and Qi-Man Shao. Limit theorem for maxim um

of standardized U -statistics with an application. A nnals of

Statistics, 24(5):2266–2279, Octob er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362321 .

Hsing:1991:TIE

[Hsi91] T ailen Hsing. On tail index estimation using dep enden t data.

A nnals of Statistics, 19(3):1547–1569, Septem b er 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348261 .

Hsing:1993:EIE

[Hsi93] T ailen Hsing. Extremal index estimation for a w eakly dep en-

den t stationary sequence. A nnals of Statistics, 21(4):2043–

2071, Decem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349409.

Hsieh:1996:EP A

[Hsi96] F ushing Hsieh. Empirical pro cess approac h in a t w o-sample

lo cation-scale mo del with censored data. A nnals of Statis-

tics, 24(6):2705–2719, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032181176 .

Hsieh:1997:EHL

[Hsi97] F ushing Hsieh. Estimations in homoscedastic linear regression

mo dels with censored data: an empirical pro cess approac h. A n-

nals of Statistics, 25(6):2665–2681, Decem b er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1030741090 .

Hsing:1999:NNI

[Hsi99] T ailen Hsing. Nearest neigh b or in v erse regression. A nnals

of Statistics, 27(2):697–731, April 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1018031213 .

He:1996:ODR

[HSS96] Zh uo qiong He, William J. Studden, and Dongc h u Sun. Opti-

mal designs for rational mo dels. A nnals of Statistics, 24(5):

2128–2147, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362314 .

Hardle:1997:SSI

[HSS97a] W. H¨ ardle, V. Sp ok oin y , and S. Sp erlic h. Semiparametric

single index v ersus fixed link function mo delling. A nnals of

Statistics, 25(1):212–243, F ebruary 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034276627 .

Heda y at:1997:CEO

[HSS97b] S. Heda y at, John Stufk en, and Guo qin Su. On the construc-

tion and existence of orthogonal arra ys with three lev els and

indexes 1 and 2. A nnals of Statistics, 25(5):2044–2053, Octo-

b er 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362386.

April 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324543 .

He:1998:ETP

[HY98a] Sh uyuan He and Grace L. Y ang. Estimation of the trun-

cation probabilit y in the random truncation mo del. A nnals

of Statistics, 26(3):1011–1027, June 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691086 .

He:1998:SLU

[HY98b] Sh uyuan He and Grace L. Y ang. The strong la w under ran-

dom truncation. A nnals of Statistics, 26(3):992–1010, June

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691085 .

Heda y at:1990:OTP

[HZ90] A. Heda y at and W. Zhao. Optimal t w o-p erio d rep eated mea-

suremen ts designs. A nnals of Statistics, 18(4):1805–1816, De-

cem b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347879. See correction [HZ92].

Heda y at:1992:COT

[HZ92] A. Heda y at and W. Zhao. Correction: “Optimal Tw o-P erio d

Rep eated Measuremen ts Designs”. A nnals of Statistics, 20

(1):619, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348548. See [HZ90].

Huang:1994:EMD

[HZ94] Y ouping Huang and Cun-Hui Zhang. Estimating a mono-

tone densit y from censored observ ations. A nnals of Statis-

tics, 22(3):1256–1274, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325628 .

Ibragimo v:1991:ANF

[IK91] I. A. Ibragimo v and R. Z. Khas’minskii. Asymptotically nor-

mal families of distributions and efficien t estimation. A nnals of

Statistics, 19(4):1681–1724, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348367 .

Inglot:1997:DDS

[IKL97] T adeusz Inglot, Wilb ert C. M. Kallen b erg, and T eresa Ledwina.

Data driv en smo oth tests for comp osite h yp otheses. A nnals

of Statistics, 25(3):1222–1250, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362746 .

Inglot:1990:PED

[IL90] T adeusz Inglot and T eresa Ledwina. On probabilities of ex-

cessiv e deviations for Kolmogoro v–Smirno v, Cram ´ er–v on Mises

and c hi-square statistics. A nnals of Statistics, 18(3):1491–

1495, Septem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347764 .

Inglot:1996:A OD

[IL96] T adeusz Inglot and T eresa Ledwina. Asymptotic optimal-

it y of data-driv en Neyman’s tests for uniformit y . A nnals of

Statistics, 24(5):1982–2019, Octob er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362306 .

Ioannidis:1994:BCT

[Ioa94] Ev angelos E. Ioannidis. On the b eha vior of a Cap on-t yp e

sp ectral densit y estimator. A nnals of Statistics, 22(4):2089–

2114, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325773 .

Im b ens:1997:BIC

[IR97] Guido W. Im b ens and Donald B. Rubin. Ba y esian inference for

causal effects in randomized exp erimen ts with noncompliance.

A nnals of Statistics, 25(1):305–327, F ebruary 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1034276631 .

Ish w aran:1996:IRE

[Ish96a] Heman t Ish w aran. Iden tifiabilit y and rates of estimation

for scale parameters in lo cation mixture mo dels. A nnals of

Statistics, 24(4):1560–1571, August 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032298284 .

Ish w aran:1996:URE

[Ish96b] Heman t Ish w aran. Uniform rates of estimation in the semi-

parametric W eibull mixture mo del. A nnals of Statistics, 24(4):

1572–1585, August 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032298285 .

Ish w aran:1998:EPC

[Ish98] Heman t Ish w aran. Exp onen tial p osterior consistency via gen-

eralized P´ oly a urn sc hemes in finite semiparametric mixtures.

A nnals of Statistics, 26(6):2157–2178, Decem b er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691465 .

Ish w aran:1999:ISM

[Ish99] Heman t Ish w aran. Information in semiparametric mixtures

of exp onen tial families. A nnals of Statistics, 27(1):159–177,

F ebruary 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1018031106 .

Jacroux:1994:CTR

[Jac94] Mik e Jacroux. On the construction of trend resistan t mixed

lev el factorial run orders. A nnals of Statistics, 22(2):904–916,

June 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325502 .

James:1997:SCW

[Jam97] Lancelot F. James. A study of a class of w eigh ted b o otstraps for

censored data. A nnals of Statistics, 25(4):1595–1621, August

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1031594733 .

Janssen:1991:CR T

[Jan91] Arnold Janssen. Conditional rank tests for randomly cen-

sored data. A nnals of Statistics, 19(3):1434–1456, Septem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348255.

Jones:1990:APG

[JC90] Mic hael P

. Jones and John Cro wley

. Asymptotic prop erties of

a general class of nonparametric tests for surviv al analysis. A n-

nals of Statistics, 18(3):1203–1220, Septem b er 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347747 .

Junk er:1997:CMU

[JE97] Brian W. Junk er and Jules L. Ellis. A c haracterization of

monotone unidimensional laten t v ariable mo dels. A nnals of

Statistics, 25(3):1327–1343, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1069362751 .

Jiang:1996:REA

[Jia96] Jiming Jiang. REML estimation: asymptotic b eha vior and

related topics. A nnals of Statistics, 24(1):255–286, F ebruary

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1033066209 .

Jiang:1997:W CM

[Jia97] Jiming Jiang. W ald consistency and the metho d of siev es in

REML estimation. A nnals of Statistics, 25(4):1781–1803, Au-

gust 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1031594742 .

Jiang:1999:CIA

[Jia99] Jiming Jiang. Conditional inference ab out generalized linear

mixed mo dels. A nnals of Statistics, 27(6):1974–2007, Decem b er

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017939247 .

Jin:1992:ESP

[Jin92] Kun Jin. Empirical smo othing parameter selection in adaptiv e

estimation. A nnals of Statistics, 20(4):1844–1874, Decem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348892.

Johansen:1990:HTV

[JJ90] Soren Johansen and Iain M. Johnstone. Hotelling’s theorem

on the v olume of tub es: Some illustrations in sim ultaneous in-

ference and data analysis. A nnals of Statistics, 18(2):652–684,

June 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347620 .

Jacobsen:1995:CR G

[JK95] Martin Jacobsen and Niels Keiding. Coarsening at random

in general sample spaces and random censoring in con tin uous

time. A nnals of Statistics, 23(3):774–786, June 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324622 .

Johnstone:1992:MEC

[JM92] Iain M. Johnstone and K. Brenda MacGibb on. Minimax esti-

mation of a constrained P oisson v ector. A nnals of Statistics,

20(2):807–831, June 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348658 .

Jones:1991:SRB

[JMP91] M. C. Jones, J. S. Marron, and B. U. P ark. A simple ro ot n

bandwidth selector. A nnals of Statistics, 19(4):1919–1932, De-

cem b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348378 .

Johnstone:1990:D AP

[Joh90] Iain M. Johnstone. Discussion: An ancillarit y parado x whic h

app ears in m ultiple linear regression. A nnals of Statistics, 18

(2):523–525, June 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347610 .

Johnstone:1994:MES

[Joh94] Iain M. Johnstone. On minimax estimation of a sparse nor-

mal mean v ector. A nnals of Statistics, 22(1):271–289, Marc h

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325368.

Jones:1992:SLG

[Jon92] Lee K. Jones. A simple lemma on greedy appro ximation in

Hilb ert space and con v ergence rates for pro jection pursuit re-

gression and neural net w ork training. A nnals of Statistics, 20

(1):608–613, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348546 .

Jensen:1999:ANM

[JP99] Jens Ledet Jensen and Niels Væv er P etersen. Asymptotic nor-

malit y of the maxim um lik eliho o d estimator in state space mo d-

els. A nnals of Statistics, 27(2):514–535, April 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031205 .

Jing:1994:SAM

[JR94] Bingyi Jing and John Robinson. Saddlep oin t appro xima-

tions for marginal and conditional probabilities of transformed

v ariables. A nnals of Statistics, 22(3):1115–1132, Septem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325620 .

Johnstone:1990:SEP

[JS90] Iain M. Johnstone and Bernard W. Silv erman. Sp eed of es-

timation in p ositron emission tomograph y and related in v erse

problems. A nnals of Statistics, 18(1):251–280, Marc h 1990. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347500 .

Jiang:1999:HME

[JT99] W enxin Jiang and Martin A. T anner. Hierarc hical mixtures-of-

exp erts for exp onen tial family regression mo dels: appro xima-

tion and maxim um lik eliho o d estimation. A nnals of Statistics,

27(3):987–1011, June 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1018031265 .

Junk er:1993:CAE

[Jun93] Brian W. Junk er. Conditional asso ciation, essen tial indep en-

dence and monotone unidimensional item resp onse mo dels. A n-

nals of Statistics, 21(3):1359–1378, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349262 .

James:1993:MWS

[JV93] Alan T. James and William N. V enables. Matrix w eigh ting of

sev eral regression co efficien t v ectors. A nnals of Statistics, 21

(2):1093–1114, June 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349166 .

Jongblo ed:1998:I IE

[JvEvZ98] Geurt Jongblo ed, Bert v an Es, and Martien v an Zuijlen. Iso-

tonic in v erse estimators for nonparametric decon v olution. A n-

nals of Statistics, 26(6):2395–2406, Decem b er 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691476 .

Jing:1996:EEL

[JW96] Bing-Yi Jing and Andrew T. A. W o o d. Exp onen tial empirical

lik eliho o d is not Bartlett correctable. A nnals of Statistics, 24

(1):365–369, F ebruary 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1033066214 .

Kano:1991:ADN

[Kan91] Y utak a Kano. The asymptotic distribution of a noniterativ e

estimator in exploratory factor analysis. A nnals of Statistics,

19(1):272–282, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347981 .

Kanaza w a:1992:O V C

[Kan92] Y uic hiro Kanaza w a. An optimal v ariable Cell histogram based

on the sample spacings. A nnals of Statistics, 20(1):291–304,

Marc h 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348523 .

Karunam uni:1996:OR C

[Kar96] Rohana J. Karunam uni. Optimal rates of con v ergence of empir-

ical Ba y es tests for the con tin uous one-parameter exp onen tial

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348909 .

Kallen b erg:1995:CMC

[KL95] Wilb ert C. M. Kallen b erg and T eresa Ledwina. Consistency

and Mon te Carlo sim ulation of a data driv en v ersion of smo oth

go o dness-of-fit tests. A nnals of Statistics, 23(5):1594–1608, Oc-

tob er 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324315 .

Klein b erg:1996:ORS

[Kle96] E. M. Klein b erg. An o v ertraining-resistan t sto c hastic mo deling

metho d for pattern recognition. A nnals of Statistics, 24(6):

2319–2349, Decem b er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032181157 .

Kong:1997:PCM

[KL W97] Augustine Kong, Jun S. Liu, and Wing Hung W ong. The prop-

erties of the cross-matc h estimate and split sampling. A nnals of

Statistics, 25(6):2410–2432, Decem b er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1030741079 .

Kolassa:1990:ESL

[KM90] John E. Kolassa and P eter McCullagh. Edgew orth series for

lattice distributions. A nnals of Statistics, 18(2):981–985, June

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347637 .

Kurotsc hk a:1992:ORE

[KM92] Viktor Kurotsc hk a and Christine Muller. Optim um robust es-

timation of linear asp ects in conditionally con taminated linear

mo dels. A nnals of Statistics, 20(1):331–350, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348525 .

Klupp elb erg:1996:IPS

[KM96] Claudia Kl ¨ upp elb erg and Thomas Mik osc h. The in tegrated

p erio dogram for stable pro cesses. A nnals of Statistics, 24(5):

1855–1879, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362301 .

Koshev o y:1997:ZTM

[KM97] Gleb Koshev o y and Karl Mosler. Zonoid trimming for m ulti-

v ariate distributions. A nnals of Statistics, 25(5):1998–2017, Oc-

tob er 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1069362382 .

Klein:1998:CEI

[KMZ98] Andr ´ e Klein, Guy M ´ elard, and T oufik Zahaf. Computation

of the exact information matrix of Gaussian dynamic regres-

sion time series mo dels. A nnals of Statistics, 26(4):1636–1650,

August 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1024691256 .

Kreiss:1998:R TI

[KN98] Jens-P eter Kreiss and Mic hael H. Neumann. Regression-

t yp e inference in nonparametric autoregression. A nnals of

Statistics, 26(4):1570–1613, August 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691254 .

Kneip:1994:NEC

[Kne94a] Alois Kneip. Nonparametric estimation of common regres-

sors for similar curv e data. A nnals of Statistics, 22(3):1386–

1427, Septem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325634 .

Kneip:1994:OLS

[Kne94b] Alois Kneip. Ordered linear smo others. A nnals of Statistics,

22(2):835–866, June 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325498 .

Knigh t:1998:LDR

[Kni98] Keith Knigh t. Limiting distributions for L

1 regression es-

timators under general conditions. A nnals of Statistics, 26

(2):755–770, April 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1028144858 .

Ko:1992:REC

[Ko92] Daijin Ko. Robust estimation of the concen tration parameter

of the v on Mises–Fisher distribution. A nnals of Statistics, 20

(2):917–928, June 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348663 .

Koul:1994:W CR

[K O94] Hira L. Koul and Mina Ossiander. W eak con v ergence of ran-

domly w eigh ted dep enden t residual empiricals with applica-

tions to autoregression. A nnals of Statistics, 22(1):540–562,

Marc h 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325383 .

Ko c h:1996:APM

[Ko c96] Inge Ko c h. On the asymptotic p erformance of median

smo others in image analysis and nonparametric regression. A n-

nals of Statistics, 24(4):1648–1666, August 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032298289 .

Kolassa:1996:HO A

[Kol96] John E. Kolassa. Higher-order appro ximations to conditional

distribution functions. A nnals of Statistics, 24(1):353–364,

F ebruary 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1033066213 .

Koltc hinskii:1997:MEC

[Kol97] V. I. Koltc hinskii. M -estimation, con v exit y and quan tiles. A n-

nals of Statistics, 25(2):435–477, April 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031833659 .

Kolassa:1999:CA G

[Kol99] John E. Kolassa. Con v ergence and accuracy of Gibbs sam-

pling for conditional distributions in generalized linear mo dels.

A nnals of Statistics, 27(1):129–142, F ebruary 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1018031104 .

Konishi:1991:NTB

[Kon91] Sadanori Konishi. Normalizing transformations and b o otstrap

confidence in terv als. A nnals of Statistics, 19(4):2209–2225, De-

cem b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348393 .

Koning:1992:ASI

[Kon92] Alex J. Koning. Appro ximation of sto c hastic in tegrals with

applications to go o dness-of-fit tests. A nnals of Statistics, 20

(1):428–454, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348531 .

Koning:1994:ABM

[Kon94] Alex J. Koning. Appro ximation of the basic martingale. A n-

nals of Statistics, 22(2):565–579, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325485 .

Ko o:1993:OR C

[Ko o93] Ja-Y ong Ko o. Optimal rates of con v ergence for nonparametric

statistical in v erse problems. A nnals of Statistics, 21(2):590–599,

June 1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176349138 .

Korostelev:1996:MCN

[Kor96] Alexander Korostelev. A minimaxit y criterion in nonparamet-

ric regression based on large-deviations probabilities. A nnals

of Statistics, 24(3):1075–1083, June 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032526957 .

Koster:1996:MPN

[Kos96] J. T. A. Koster. Mark o v prop erties of nonrecursiv e causal mo d-

els. A nnals of Statistics, 24(5):2148–2177, Octob er 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1069362315.

Koul:1996:ASE

[Kou96] Hira L. Koul. Asymptotics of some estimators and sequen-

tial residual empiricals in nonlinear time series. A nnals of

Statistics, 24(1):380–404, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066216 .

Ko y ak:1990:CA T

[Ko y90] Rob ert Ko y ak. Consistency for A

CE-t yp e metho ds. A nnals

of Statistics, 18(2):742–757, June 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347623 .

Kim:1990:CRA

[KP90a] Jeankyung Kim and Da vid P ollard. Cub e ro ot asymptotics.

A nnals of Statistics, 18(1):191–219, Marc h 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347498 .

Koul:1990:W AE

[KP90b] Hira L. Koul and Georg Ch. Pflug. W eakly adaptiv e estimators

in explosiv e autoregression. A nnals of Statistics, 18(2):939–960,

June 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347634 .

Kerky ac harian:1996:ENF

[KP96] G ´ erard Kerky ac harian and Dominique Picard. Estimating non-

quadratic functionals of a densit y using Haar w a v elets. A nnals

of Statistics, 24(2):485–507, April 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032894450 .

Konev:1997:GEM

[KP97] V. Konev and S. P ergamenshc hik o v. On guaran teed estima-

tion of the mean of an autoregressiv e pro cess. A nnals of

Statistics, 25(5):2127–2163, Octob er 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362391 .

Krieger:1999:DCR

[KPY99] Abba M. Krieger, Moshe P ollak, and Benjamin Y akir. De-

tecting a c hange in regression: first-order optimalit y . A nnals of

Statistics, 27(6):1896–1913, Decem b er 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017939243 .

Kreiss:1990:TLH

[Kre90] Jens-P eter Kreiss. T esting linear h yp otheses in autoregressions.

A nnals of Statistics, 18(3):1470–1482, Septem b er 1990. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347762 .

Koul:1993:EP A

[KS93] Hira L. Koul and A. K. Md. E. Saleh. R-estimation of the pa-

rameters of autoregressiv e [Ar(p)] mo dels. A nnals of Statistics,

21(1):534–551, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349041 .

Kass:1994:SDM

[KS94] Rob ert E. Kass and Elizab eth H. Slate. Some diagnostics

of maxim um lik eliho o d and p osterior nonnormalit y . A nnals

of Statistics, 22(2):668–695, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325490 .

Koul:1995:A QR

[KS95] Hira L. Koul and A. K. Md. E. Saleh. Autoregression quan-

tiles and related rank-scores pro cesses. A nnals of Statistics, 23

(2):670–689, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324541 .

Kok onendji:1996:DSD

[KS96a] C ´ elestin C. Kok onendji and V. Seshadri. On the determinan t

of the second deriv ativ e of a Laplace transform. A nnals of

Statistics, 24(4):1813–1827, August 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032298297 .

Koul:1996:AER

[KS96b] Hira L. Koul and An ton Sc hic k. Adaptiv e estimation in a ran-

dom co efficien t autoregressiv e mo del. A nnals of Statistics, 24

(3):1025–1052, June 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032526954 .

Koul:1997:AEM

[KS97] Hira L. Koul and Donatas Surgailis. Asymptotic expansion of

M -estimators with long-memory errors. A nnals of Statistics,

25(2):818–850, April 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1031833675 .

Koul:1999:NMC

[KS99a] Hira L. Koul and Winfried Stute. Nonparametric mo del c hec ks

for time series. A nnals of Statistics, 27(1):204–236, F ebruary

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031108 .

Kub ok a w a:1999:INE

[KS99b] T. Kub ok a w a and M. S. Sriv asta v a. Impro v ed nonnegativ e es-

timation of m ultiv ariate comp onen ts of v ariance. A nnals of

Statistics, 27(6):2008–2032, Decem b er 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017939248 .

Kub ok a w a:1999:RIE

[KS99c] T. Kub ok a w a and M. S. Sriv asta v a. Robust impro v emen t in es-

timation of a co v ariance matrix in an elliptically con toured dis-

tribution. A nnals of Statistics, 27(2):600–609, April 1999. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1018031209 .

Korostelev:1995:EEM

[KST95] A. P

. Korostelev, L. Simar, and A. B. Tsybak o v. Efficien t

estimation of monotone b oundaries. A nnals of Statistics, 23

(2):476–489, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324531 .

Ken t:1991:REM

[KT91] John T. Ken t and Da vid E. T yler. Redescending M -estimates

of m ultiv ariate lo cation and scatter. A nnals of Statistics, 19(4):

2102–2119, Decem b er 1991. CODEN ASTSC7. ISSN 0090-5364

Septem b er 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1176325623 .

Liu:1993:NIU

[LB93] Ric hard C. Liu and La wrence D. Bro wn. Nonexistence of

informativ e un biased estimators in singular problems. A n-

nals of Statistics, 21(1):1–13, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349012 .

Liu:1995:UMP

[LB95] Huimei Liu and Roger L. Berger. Uniformly more p o w erful,

one-sided tests for h yp otheses ab out linear inequalities. A nnals

of Statistics, 23(1):55–72, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324455 .

Lin:1991:TFB

[LD91] Meily Lin and A. M. Dean. T rend-free blo c k designs for v arietal

and factorial exp erimen ts. A nnals of Statistics, 19(3):1582–

1596, Septem b er 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348263 .

Li:1993:GPF

[LD93] Gang Li and Hani Doss. Generalized P earson–Fisher c hi-square

go o dness-of-fit tests, with applications to mo dels with life his-

tory data. A nnals of Statistics, 21(2):772–797, June 1993. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176349151 .

Li:1995:ANR

[LD95] Gang Li and Hani Doss. An approac h to nonparametric re-

gression for life history data using lo cal linear fitting. A n-

nals of Statistics, 23(3):787–823, June 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324623 .

Lee:1996:SEA

[Lee96] Sangy eol Lee. Sequen tial estimation for the auto correlations of

linear pro cesses. A nnals of Statistics, 24(5):2233–2249, Octob er

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362319 .

Lele:1993:ARL

[Lel93] Chitra Lele. Admissibilit y results in loss estimation. A nnals

of Statistics, 21(1):378–390, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349031 .

Leroux:1992:CEM

[Ler92] Brian G. Leroux. Consisten t estimation of a mixing dis-

tribution. A nnals of Statistics, 20(3):1350–1360, Septem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348772 .

Leonard:1992:BIC

[LH92] T om Leonard and John S. J. Hsu. Ba y esian inference for a co-

v ariance matrix. A nnals of Statistics, 20(4):1669–1696, Decem-

b er 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348885 .

Liang:1999:ESP

[LHC99] Hua Liang, W olfgang H¨ ardle, and Ra ymond J. Carroll.

Estimation in a semiparametric partially linear errors-in-

v ariables mo del. A nnals of Statistics, 27(5):1519–1535, Octob er

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017939140 .

Li:1996:NLR

[LHMY96] Gang Li, Myles Hollander, Ian W. McKeague, and Jie Y ang.

Nonparametric lik eliho o d ratio confidence bands for quan tile

functions from incomplete surviv al data. A nnals of Statistics,

24(2):628–640, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894455 .

Li:1995:BDL

[Li95] T a-Hsin Li. Blind decon v olution of linear systems with m ulti-

lev el nonstationary inputs. A nnals of Statistics, 23(2):690–704,

April 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324542 .

Li:1996:MA C

[Li96] Bing Li. A minimax approac h to consistency and efficiency for

estimating equations. A nnals of Statistics, 24(3):1283–1297,

June 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1032526969 .

Li:1997:NCH

[Li97] Ker-Chau Li. Nonlinear confounding in high-dimensional re-

gression. A nnals of Statistics, 25(2):577–612, April 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1031833665 .

Lindsa y:1994:EVR

[Lin94] Bruce G. Lindsa y . Efficiency v ersus robustness: The case

for minim um Hellinger distance and related metho ds. A nnals

of Statistics, 22(2):1081–1114, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325512 .

Ling:1998:W CS

[Lin98] Shiqing Ling. W eak con v ergence of the sequen tial empirical pro-

cesses of residuals in nonstationary autoregressiv e mo dels. A n-

nals of Statistics, 26(2):741–754, April 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1028144857 .

Liu:1990:NDD

[Liu90] Regina Y. Liu. On a notion of data depth based on random

simplices. A nnals of Statistics, 18(1):405–414, Marc h 1990. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347507 .

Liu:1996:NHB

[Liu96] Jun S. Liu. Nonparametric hierarc hical Ba y es via sequen tial im-

putations. A nnals of Statistics, 24(3):911–930, June 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032526949.

Liu:1997:IFS

[Liu97] W ei Liu. Impro ving the fully sequen tial sampling sc heme of

Anscom b e–Cho w–Robbins. A nnals of Statistics, 25(5):2164–

2171, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362392 .

Le:1993:RSE

[LK93] Huiling Le and Da vid G. Kendall. The Riemannian structure of

Euclidean shap e spaces: A no v el en vironmen t for statistics. A n-

nals of Statistics, 21(3):1225–1271, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349259 .

Lin:1999:GCF

[LK99] Chin-Y u Lin and Mic hael R. Kosorok. A general class of

function-indexed nonparametric tests for surviv al analysis. A n-

nals of Statistics, 27(5):1722–1744, Octob er 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1017939149 .

Lazzeroni:1997:MCM

[LL97a] Laura C. Lazzeroni and Kenneth Lange. Mark o v c hains for

Mon te Carlo tests of genetic equilibrium in m ultidimensional

con tingency tables. A nnals of Statistics, 25(1):138–168, F ebru-

ary 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034276624 .

Lindsa y:1997:SOO

[LL97b] Bruce G. Lindsa y and Bing Li. On second-order optimalit y of

the observ ed Fisher information. A nnals of Statistics, 25(5):

2172–2199, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362393 .

Ling:1998:LDM

[LL98] Shiqing Ling and W. K. Li. Limiting distributions of maxi-

m um lik eliho o d estimators for unstable autoregressiv e mo ving-

a v erage time series with general autoregressiv e heteroscedastic

errors. A nnals of Statistics, 26(1):84–125, F ebruary 1998. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1030563979.

Letac:1990:NRE

[LM90] Gerard Letac and Marianne Mora. Natural real exp onen tial

families with cubic v ariance functions. A nnals of Statistics,

18(1):1–37, Marc h 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347491 .

Li:1994:PF C

[LM94] Bing Li and P eter McCullagh. P oten tial functions and conser-

v ativ e estimating functions. A nnals of Statistics, 22(1):340–356,

Marc h 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325372 .

Letac:1998:QIR

[LM98] G ´ erard Letac and H ´ el ` ene Massam. Quadratic and in v erse re-

gressions for Wishart distributions. A nnals of Statistics, 26

(2):573–595, April 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1028144849 .

Lepski:1997:OSA

[LMS97] O. V. Lepski, E. Mammen, and V. G. Sp ok oin y . Optimal spatial

adaptation to inhomogeneous smo othness: an approac h based

on k ernel estimates with v ariable bandwidth selectors. A n-

nals of Statistics, 25(3):929–947, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362731 .

Lugosi:1996:CDD

[LN96] G´ ab or Lugosi and Andrew Nob el. Consistency of data-driv en

histogram metho ds for densit y estimation and classification.

A nnals of Statistics, 24(2):687–706, April 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032894460 .

Lugosi:1999:AMS

[LN99] G´ ab or Lugosi and Andrew B. Nob el. Adaptiv e mo del selec-

tion using empirical complexities. A nnals of Statistics, 27(6):

1830–1864, Decem b er 1999. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1017939241.

Lo:1992:SPG

[Lo92] Sha w-Hw a Lo. F rom the sp ecies problem to a general co v erage

problem via a new in terpretation. A nnals of Statistics, 20(2):

1094–1109, June 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348672 .

Lo:1993:BBC

[Lo93a] Alb ert Y. Lo. A Ba y esian b o otstrap for censored data. A nnals

of Statistics, 21(1):100–123, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349017 .

Lo:1993:BMW

[Lo93b] Alb ert Y. Lo. A Ba y esian metho d for w eigh ted sampling. A n-

nals of Statistics, 21(4):2138–2148, Decem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349414 .

Loader:1992:LLM

[Loa92] Cliv e R. Loader. A log-linear mo del for a P oisson pro cess

c hange p oin t. A nnals of Statistics, 20(3):1391–1411, Septem-

b er 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348774 .

Loader:1996:CPE

[Loa96a] Cliv e R. Loader. Change p oin t estimation using nonparamet-

ric regression. A nnals of Statistics, 24(4):1667–1678, August

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032298290 .

Loader:1996:LLD

[Loa96b] Cliv e R. Loader. Lo cal lik eliho o d densit y estimation. A nnals

of Statistics, 24(4):1602–1618, August 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032298287 .

Loader:1999:BSC

[Loa99] Cliv e R. Loader. Bandwidth selection: classical or plug-in? A n-

nals of Statistics, 27(2):415–438, April 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1018031201 .

Lo c khart:1991:OTI

[Lo c91] R. A. Lo c khart. Ov erw eigh t tails are inefficien t. A nnals of

Statistics, 19(4):2254–2258, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348397 .

Lohr:1990:AME

[Loh90] Sharon L. Lohr. Accurate m ultiv ariate estimation using triple

sampling. A nnals of Statistics, 18(4):1615–1633, Decem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347869 .

Loh:1991:ECMa

[Loh91a] W ei-Liem Loh. Estimating co v ariance matrices. A nnals of

Statistics, 19(1):283–296, Marc h 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347982 .

Loh:1991:ECMb

[Loh91b] W ei-Liem Loh. Estimating the common mean of t w o m ultiv ari-

ate normal distributions. A nnals of Statistics, 19(1):297–313,

Marc h 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347983 .

Loh:1996:CCL

[Loh96a] W ei-Liem Loh. A com binatorial cen tral limit theorem for

randomized orthogonal arra y sampling designs. A nnals of

Statistics, 24(3):1209–1224, June 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032526964 .

Loh:1996:LHS

[Loh96b] W ei-Liem Loh. On Latin h yp ercub e sampling. A nnals of

Statistics, 24(5):2058–2080, Octob er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362310.

Lee:1999:REP

[L W99] Sangy eol Lee and Ching-Zong W ei. On residual empirical pro-

cesses of sto c hastic regression mo dels with applications to time

series. A nnals of Statistics, 27(1):237–261, F ebruary 1999. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1018031109 .

Lai:1991:EDF

[L Y91a] Tze Leung Lai and Zhiliang Ying. Estimating a distribution

function with truncated and censored data. A nnals of Statistics,

19(1):417–442, Marc h 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347991 .

Lai:1991:LST

[L Y91b] Tze Leung Lai and Zhiliang Ying. Large sample theory of a

mo dified Buc kley–James estimator for regression analysis with

censored data. A nnals of Statistics, 19(3):1370–1402, Septem-

b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348253 .

Lai:1991:RRM

[L Y91c] Tze Leung Lai and Zhiliang Ying. Rank regression metho ds

for left-truncated and righ t-censored data. A nnals of Statistics,

19(2):531–556, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348110 .

Lai:1994:MIP

[L Y94] Tze Leung Lai and Zhiliang Ying. A missing information prin-

ciple and M -estimators in regression analysis with censored and

truncated data. A nnals of Statistics, 22(3):1222–1255, Septem-

b er 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325627 .

Lee:1995:AIB

[L Y95a] Stephen M. S. Lee and G. Alastair Y oung. Asymptotic iter-

ated b o otstrap confidence in terv als. A nnals of Statistics, 23(4):

1301–1330, August 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324710.

Lin:1995:SA G

[L Y95b] D. Y. Lin and Zhiliang Ying. Semiparametric analysis of general

additiv e-m ultiplicativ e hazard mo dels for coun ting pro cesses.

A nnals of Statistics, 23(5):1712–1734, Octob er 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324320 .

Li:1998:LRI

[LZ98a] Gang Li and Cun-Hui Zhang. Linear regression with in terv al

censored data. A nnals of Statistics, 26(4):1306–1327, August

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691244 .

Li:1998:BPL

[LZ98b] Guo ying Li and Jian Zhang. Breakdo wn prop erties of lo ca-

tion M -estimators. A nnals of Statistics, 26(3):1170–1189, June

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691093 .

Mac hler:1995:VSP

[Mac95] Martin B. Mac hler. V ariational solution of p enalized lik e-

liho o d problems and smo oth curv e estimation. A nnals of

Statistics, 23(5):1496–1517, Octob er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324309 .

Maguluri:1993:SEA

[Mag93] Ganga ji Maguluri. Semiparametric estimation of asso ciation in

a biv ariate surviv al function. A nnals of Statistics, 21(3):1648–

1662, Septem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349277 .

Ma jumdar:1992:ODC

[Ma j92] Dib y en Ma jumdar. Optimal designs for comparing test treat-

men ts with a con trol utilizing prior information. A nnals of

Statistics, 20(1):216–237, Marc h 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348519.

Ma jumdar:1996:A OT

[Ma j96a] Dib y en Ma jumdar. On admissibilit y and optimalit y of

treatmen t-con trol designs. A nnals of Statistics, 24(5):2097–

2107, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362312 .

Ma jumdar:1996:A O A

[Ma j96b] Suman Ma jumdar. Asymptotically optimal and admissible de-

cision rules in comp ound compact Gaussian shift exp erimen ts.

A nnals of Statistics, 24(1):196–211, F ebruary 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1033066206 .

Mammen:1991:ESM

[Mam91a] Enno Mammen. Estimating a smo oth monotone regression

function. A nnals of Statistics, 19(2):724–740, June 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348117 .

Mammen:1991:NR U

[Mam91b] Enno Mammen. Nonparametric regression under qualitativ e

smo othness assumptions. A nnals of Statistics, 19(2):741–759,

June 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348118 .

Mammen:1993:BWB

[Mam93] Enno Mammen. Bo otstrap and wild b o otstrap for high dimen-

sional linear mo dels. A nnals of Statistics, 21(1):255–285, Marc h

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349025 .

Mammen:1996:EPR

[Mam96] Enno Mammen. Empirical pro cess of residuals for high-

dimensional linear mo dels. A nnals of Statistics, 24(1):307–

335, F ebruary 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1033066211.

Martinsek:1983:SO A

[Mar83] Adam T. Martinsek. Second order appro ximation to the risk

of a sequen tial pro cedure. A nnals of Statistics, 11(3):827–836,

Septem b er 1983. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1176346249. See corrections [Mar86, Mar91b ].

Martinsek:1986:CSO

[Mar86] Adam T. Martinsek. Correction: “Second Order Appro xima-

tion to the Risk of a Sequen tial Pro cedure”. A nnals of Statis-

tics, 14(1):359, Marc h 1986. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349864. See [Mar83 ].

Marden:1991:SSV

[Mar91a] John I. Marden. Sensitiv e and sturdy p-v alues. A nnals

of Statistics, 19(2):918–934, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348128 .

Martinsek:1991:CSO

[Mar91b] Adam T. Martinsek. Correction: “Second Order Appro xi-

mation to the Risk of a Sequen tial Pro cedure”. A nnals of

Statistics, 19(4):2283, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348404. See [Mar83 ].

Martinsek:1992:USR

[Mar92] Adam T. Martinsek. Using stopping rules to b ound the

mean in tegrated squared error in densit y estimation. A nnals

of Statistics, 20(2):797–806, June 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348657 .

Masha y ekhi:1993:ECD

[Mas93] Mostafa Masha y ekhi. On equiv ariance and the comp ound

decision problem. A nnals of Statistics, 21(2):736–745, June

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349147.

Massam:1994:EDT

[Mas94] Helene Massam. An exact decomp osition theorem and a uni-

fied view of some related distributions for a class of exp o-

nen tial transformation mo dels on symmetric cones. A nnals

of Statistics, 22(1):369–394, Marc h 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325374 .

Mattner:1993:SIB

[Mat93] L. Mattner. Some incomplete but b oundedly complete lo ca-

tion families. A nnals of Statistics, 21(4):2158–2162, Decem b er

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349416 .

Mattner:1996:COS

[Mat96] L. Mattner. Complete order statistics in parametric mo dels.

A nnals of Statistics, 24(3):1265–1282, June 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032526968 .

Meng:1991:LSP

[MBL91] Xiao-Li Meng, Yiannis Bassiak os, and Sha w-Hw a Lo. Large-

sample prop erties for a general estimator of the treatmen t effect

in the t w o-sample problem with righ t censoring. A nnals of

Statistics, 19(4):1786–1812, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348371 .

Mili:1996:RES

[MC96] Lamine Mili and Clin t W. Coakley

. Robust estimation in

structured linear regression. A nnals of Statistics, 24(6):2593–

2607, Decem b er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032181171 .

McCullagh:1996:MTC

[McC96] P eter McCullagh. M¨ obius transformation and Cauc h y param-

eter estimation. A nnals of Statistics, 24(2):787–808, April

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032894465.

Meeden:1992:ALI

[Mee92] Glen Meeden. The admissibilit y of the linear in terp olation es-

timator of the p opulation total. A nnals of Statistics, 20(1):

510–522, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348535 .

Meng:1994:R CE

[Men94a] Xiao-Li Meng. On the rate of con v ergence of the ECM algo-

rithm. A nnals of Statistics, 22(1):326–339, Marc h 1994. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176325371 .

Meng:1994:PPV

[Men94b] Xiao-Li Meng. P osterior predictiv e p-v alues. A nnals of Statis-

tics, 22(3):1142–1160, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325622 .

Messer:1991:CSE

[Mes91] K. Messer. A comparison of a spline estimate to its equiv a-

len t k ernel estimate. A nnals of Statistics, 19(2):817–829, June

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348122 .

Messer:1993:NCK

[MG93] Karen Messer and Larry Goldstein. A new class of k ernels

for nonparametric curv e estimation. A nnals of Statistics, 21

(1):179–195, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349021 .

Mik osc h:1995:PEA

[MGKA95] Thomas Mik osc h, T amar Gadric h, Claudia Klupp elb erg, and

Rob ert J. Adler. P arameter estimation for ARMA mo dels

with infinite v ariance inno v ations. A nnals of Statistics, 23(1):

305–326, F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324469.

Muller-Gron bac h:1998:SAP

[MGR98] Thomas M ¨ uller-Gron bac h and Klaus Ritter. Spatial adaption

for predicting random functions. A nnals of Statistics, 26(6):

2264–2288, Decem b er 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691470 .

Milbro dt:1992:TSM

[Mil92] Hartm ut Milbro dt. T esting stationarit y in the mean of autore-

gressiv e pro cesses with a nonparametric regression trend. A n-

nals of Statistics, 20(3):1426–1440, Septem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348776 .

Minnotte:1997:NTE

[Min97] Mic hael C. Minnotte. Nonparametric testing of the exis-

tence of mo des. A nnals of Statistics, 25(4):1646–1660, August

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1031594735 .

Mathew:1994:ECR

[MK94] Thomas Mathew and Subraman y am Kasala. An exact confi-

dence region in m ultiv ariate calibration. A nnals of Statistics,

22(1):94–105, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325359 .

Mammen:1999:EAP

[MLN99] E. Mammen, O. Lin ton, and J. Nielsen. The existence and

asymptotic prop erties of a bac kfitting pro jection algorithm un-

der w eak conditions. A nnals of Statistics, 27(5):1443–1490, Oc-

tob er 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1017939138 .

Marzec:1997:GMR

[MM97] Leszek Marzec and P a w e l Marzec. Generalized martingale-

residual pro cesses for go o dness-of-fit inference in Co x’s t yp e

regression mo dels. A nnals of Statistics, 25(2):683–714, April

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1031833669.

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349415 .

Menendez:1995:CAL

[MS95] J. A. Men ´ endez and B. Salv ador. Correction: “Anomalies of the

lik eliho o d ratio test for testing restricted h yp otheses”. A nnals

of Statistics, 23(6):2292, Decem b er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034713658. See [MS91].

Moulines:1999:BLP

[MS99a] Eric Moulines and Philipp e Soulier. Broadband log-p erio dogram

regression of time series with long-range dep endence. A nnals of

Statistics, 27(4):1415–1439, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938932 .

Muller:1999:D VS

[MS99b] Hans-Georg M ¨ uller and Ulric h Stadtm ¨ uller. Discon tin uous v er-

sus smo oth regression. A nnals of Statistics, 27(1):299–337,

F ebruary 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1018031113 .

Mauldin:1992:PTR

[MSW92] R. Daniel Mauldin, William D. Sudderth, and S. C. Williams.

P´ oly a trees and random distributions. A nnals of Statis-

tics, 20(3):1203–1221, Septem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348766 .

Mitc hell:1994:ABC

[MSY94] T ob y Mitc hell, Jerome Sac ks, and Donald Ylvisak er. Asymp-

totic Ba y es criteria for nonparametric resp onse surface de-

sign. A nnals of Statistics, 22(2):634–651, June 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325488 .

Mammen:1995:AMR

[MT95a] E. Mammen and A. B. Tsybak o v. Asymptotical minimax re-

co v ery of sets with smo oth b oundaries. A nnals of Statistics, 23

(2):502–524, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324533 .

McCab e:1995:TTS

[MT95b] B. P

. M. McCab e and A. R. T rema yne. T esting a time series for

difference stationarit y . A nnals of Statistics, 23(3):1015–1028,

June 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324634 .

Mengersen:1996:R CH

[MT96] K. L. Mengersen and R. L. Tw eedie. Rates of con v ergence of the

Hastings and Metrop olis algorithms. A nnals of Statistics, 24(1):

101–121, F ebruary 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1033066201 .

Mammen:1999:SD A

[MT99] Enno Mammen and Alexandre B. Tsybak o v. Smo oth discrimi-

nation analysis. A nnals of Statistics, 27(6):1808–1829, Decem-

b er 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1017939240 .

McKeague:1990:INC

[MU90] Ian W. McKeague and Klaus J. Utik al. Inference for a non-

linear coun ting pro cess regression mo del. A nnals of Statis-

tics, 18(3):1172–1187, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347745 .

Morgan:1991:TDD

[MU91] John P

. Morgan and Nizam Uddin. Tw o-dimensional design for

correlated errors. A nnals of Statistics, 19(4):2160–2182, Decem-

b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348391 .

Morgan:1996:OBM

[MU96] J. P

. Morgan and Nizam Uddin. Optimal blo c k ed main effects

plans with nested ro ws and columns and related designs. A nnals

of Statistics, 24(3):1185–1208, June 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032526963.

Muk erjee:1992:ECQ

[Muk92] Hari Muk erjee. Estimating conditional quan tiles at the ro ot of a

regression function. A nnals of Statistics, 20(4):2168–2176, De-

cem b er 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348911 .

Muk erjee:1993:IMC

[Muk93a] Hari Muk erjee. An impro v ed monotone conditional quan tile

estimator. A nnals of Statistics, 21(2):924–942, June 1993. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176349158 .

Muk erjee:1993:NNR

[Muk93b] Hari Muk erjee. Nearest neigh b or regression with hea vy-tailed

errors. A nnals of Statistics, 21(2):681–693, June 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349144 .

Muk erjee:1999:OO A

[Muk99] Rah ul Muk erjee. On the optimalit y of orthogonal arra y plus

one run plans. A nnals of Statistics, 27(1):82–93, F ebruary

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031102 .

Muller:1992:CPN

[Mul92] Hans-Georg Muller. Change-p oin ts in nonparametric regression

analysis. A nnals of Statistics, 20(2):737–761, June 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348654 .

Muller:1998:OR T

[M ¨ ul98] Christine M ¨ uller. Optim um robust testing in linear mo dels.

A nnals of Statistics, 26(3):1126–1146, June 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691091 .

Murph y:1994:CPH

[Mur94] S. A. Murph y . Consistency in a prop ortional hazards mo del

incorp orating a random effect. A nnals of Statistics, 22(2):

712–731, June 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325492 .

Murph y:1995:A TF

[Mur95] S. A. Murph y . Asymptotic theory for the frailt y mo del. A nnals

of Statistics, 23(1):182–198, F ebruary 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324462 .

Mammen:1997:LAR

[MvdG97a] Enno Mammen and Sara v an de Geer. Lo cally adaptiv e re-

gression splines. A nnals of Statistics, 25(1):387–413, F ebruary

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034276635 .

Mammen:1997:PQL

[MvdG97b] Enno Mammen and Sara v an de Geer. P enalized quasi-

lik eliho o d estimation in partial linear mo dels. A nnals of

Statistics, 25(3):1014–1035, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1069362736 .

Murph y:1997:SLR

[MvdV97] S. A. Murph y and A. W. v an der V aart. Semiparametric lik e-

liho o d ratio inference. A nnals of Statistics, 25(4):1471–1509,

August 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1031594729 .

Marron:1992:EMI

[MW92] J. S. Marron and M. P . W and. Exact mean in tegrated squared

error. A nnals of Statistics, 20(2):712–736, June 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348653 .

Muk erjee:1995:ESN

[MW95] Rah ul Muk erjee and C. F. Jeff W u. On the existence of sat-

urated and nearly saturated asymmetrical orthogonal arra ys.

A nnals of Statistics, 23(6):2102–2115, Decem b er 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1034713649.

Mizera:1998:NSC

[MW98] Iv an Mizera and Jon A. W ellner. Necessary and sufficien t condi-

tions for w eak consistency of the median of indep enden t but not

iden tically distributed random v ariables. A nnals of Statistics,

26(2):672–691, April 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1028144854 .

Muk erjee:1999:BRF

[MW99a] Rah ul Muk erjee and C. F. J. W u. Blo c king in regular frac-

tional factorials: a pro jectiv e geometric approac h. A nnals of

Statistics, 27(4):1256–1271, August 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017938925 .

Muliere:1999:CNR

[MW99b] Pietro Muliere and Stephen W alk er. A c haracterization of a

neutral to the righ t prior via an extension of Johnson’s suffi-

cien tness p ostulate. A nnals of Statistics, 27(2):589–599, April

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031208 .

Maronna:1993:BRE

[MY93] Ricardo A. Maronna and Victor J. Y ohai. Bias-robust esti-

mates of regression based on pro jections. A nnals of Statistics,

21(2):965–990, June 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349160 .

Morv ai:1996:NIE

[MYG96] Guszt´ av Morv ai, Sidney Y ak o witz, and L´ aszl´ o Gy¨ orfi. Non-

parametric inference for ergo dic, stationary time series. A nnals

of Statistics, 24(1):370–379, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066215 .

Mykland:1992:AEB

[Myk92] P er Aslak Mykland. Asymptotic expansions and b o otstrap-

ping distributions for dep enden t v ariables: A martingale ap-

proac h. A nnals of Statistics, 20(2):623–654, June 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348649.

Mykland:1994:BTI

[Myk94] P er Aslak Mykland. Bartlett t yp e iden tities for martin-

gales. A nnals of Statistics, 22(1):21–38, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325355 .

Mykland:1995:DL

[Myk95a] P er Aslak Mykland. Dual lik eliho o d. A nnals of Statistics, 23

(2):396–421, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324527 .

Mykland:1995:MES

[Myk95b] P er Aslak Mykland. Martingale expansions and second order

inference. A nnals of Statistics, 23(3):707–731, June 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324617 .

Mykland:1999:BIL

[Myk99] P er Aslak Mykland. Bartlett iden tities and large deviations in

lik eliho o d theory . A nnals of Statistics, 27(3):1105–1117, June

1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1018031270 .

Martin:1993:BRE

[MZ93a] R. D. Martin and Rub en H. Zamar. Bias robust estimation of

scale. A nnals of Statistics, 21(2):991–1017, June 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349161 .

Martin:1993:ECB

[MZ93b] R. Douglas Martin and Rub en H. Zamar. Efficiency-constrained

bias-robust estimation of lo cation. A nnals of Statistics, 21(1):

338–354, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349029 .

McKeague:1994:INT

[MZ94] Ian W. McKeague and Mei-Jie Zhang. Iden tification of non-

linear time series from first order cum ulativ e c haracteristics.

A nnals of Statistics, 22(1):495–514, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325381 .

Muller:1995:SVF

[MZ95] Hans-Georg Muller and P eng-Liang Zhao. On a semiparametric

v ariance function mo del and a test for heteroscedasticit y . A n-

nals of Statistics, 23(3):946–967, June 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324630 .

Mathew:1996:CCR

[MZ96] Thomas Mathew and W enxing Zha. Conserv ativ e confidence

regions in m ultiv ariate calibration. A nnals of Statistics, 24

(2):707–725, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894461 .

Naiman:1990:VTN

[Nai90] Daniel Q. Naiman. V olumes of tubular neigh b orho o ds of spher-

ical p olyhedra and statistical inference. A nnals of Statistics, 18

(2):685–716, June 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347621 .

Nak a y ama:1997:MCP

[Nak97] Marvin K. Nak a y ama. Multiple-comparison pro cedures for

steady-state sim ulations. A nnals of Statistics, 25(6):2433–

2450, Decem b er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1030741080 .

Nau:1992:IPF

[Nau92] Rob ert F. Nau. Indeterminate probabilities on finite sets. A n-

nals of Statistics, 20(4):1737–1767, Decem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348888 .

Nagara ja:1994:DMC

[ND94] H. N. Nagara ja and H. A. Da vid. Distribution of the maxim um

of concomitan ts of selected order statistics. A nnals of Statistics,

22(1):478–494, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325380.

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348512 .

Naiman:1997:A TI

[NW97] Daniel Q. Naiman and Henry P

. Wynn. Abstract tub es, im-

pro v ed inclusion-exclusion iden tities and inequalities and im-

p ortance sampling. A nnals of Statistics, 25(5):1954–1983, Oc-

tob er 1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1069362380 .

Nicoleris:1997:R CE

[NY97] Theo doros Nicoleris and Y annis G. Y atracos. Rates of con v er-

gence of estimates, Kolmogoro v’s en trop y and the dimensional-

it y reduction principle in regression. A nnals of Statistics, 25(6):

2493–2511, Decem b er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1030741082 .

Nyc hk a:1990:APV

[Nyc90] Douglas Nyc hk a. The a v erage p osterior v ariance of a smo oth-

ing spline and a consisten t estimate of the a v erage squared er-

ror. A nnals of Statistics, 18(1):415–428, Marc h 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347508 .

Nyc hk a:1995:SLS

[Nyc95] Douglas Nyc hk a. Splines as lo cal smo others. A nnals of

Statistics, 23(4):1175–1197, August 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324704 .

Ok amoto:1991:A TS

[O A T91] Ic hi Ok amoto, Sh un-Ic hi Amari, and Kei T ak euc hi. Asymp-

totic theory of sequen tial estimation: Differen tial geometrical

approac h. A nnals of Statistics, 19(2):961–981, June 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348131 .

Oller:1995:IAS

[OC95] J. M. Oller and J. M. Corcuera. In trinsic analysis of statisti-

cal estimation. A nnals of Statistics, 23(5):1562–1581, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324312 .

Oehlert:1992:RBS

[Oeh92] Gary W. Oehlert. Relaxed b oundary smo othing splines. A nnals

of Statistics, 20(1):146–160, Marc h 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348516 .

Opsomer:1997:FBA

[OR97] Jean D. Opsomer and Da vid Rupp ert. Fitting a biv ariate

additiv e mo del b y lo cal p olynomial regression. A nnals of

Statistics, 25(1):186–211, F ebruary 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034276626 .

OSulliv an:1991:DMA

[O’S91] Fin barr O’Sulliv an. Discussion: Multiv ariate adaptiv e re-

gression splines. A nnals of Statistics, 19(1):99–102, Marc h

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347968 .

OSulliv an:1993:NEC

[O’S93] Fin barr O’Sulliv an. Nonparametric estimation in the Co x

mo del. A nnals of Statistics, 21(1):124–145, Marc h 1993. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176349018 .

OSulliv an:1995:SLS

[O’S95] Fin barr O’Sulliv an. A study of least squares and maxim um

lik eliho o d for image reconstruction in p ositron emission tomog-

raph y . A nnals of Statistics, 23(4):1267–1300, August 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324709 .

Ow en:1990:ELR

[Ow e90] Art Ow en. Empirical lik eliho o d ratio confidence regions. A n-

nals of Statistics, 18(1):90–120, Marc h 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347494.

Ow en:1991:DMA

[Ow e91a] Art Ow en. Discussion: Multiv ariate adaptiv e regression splines.

A nnals of Statistics, 19(1):102–112, Marc h 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347969 .

Ow en:1991:ELL

[Ow e91b] Art Ow en. Empirical lik eliho o d for linear mo dels. A nnals of

Statistics, 19(4):1725–1747, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348368 .

Ow en:1994:LSR

[Ow e94] Art Ow en. Lattice sampling revisited: Mon te Carlo v ariance of

means o v er randomized orthogonal arra ys. A nnals of Statistics,

22(2):930–945, June 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325504 .

Ow en:1997:SNV

[Ow e97] Art B. Ow en. Scram bled net v ariance for in tegrals of smo oth

functions. A nnals of Statistics, 25(4):1541–1562, August

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1031594731 .

P arner:1998:A TC

[P ar98] Erik P arner. Asymptotic theory for the correlated gamma-

frailt y mo del. A nnals of Statistics, 26(1):183–214, F ebruary

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030563982 .

P atil:1993:LSC

[P at93] P

. N. P atil. On the least squares cross-v alidation bandwidth

in hazard rate estimation. A nnals of Statistics, 21(4):1792–

1810, Decem b er 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349398 .

P ena:1998:SGF

[P e ~ n98] Edsel A. P e ~ na. Smo oth go o dness-of-fit tests for comp osite h y-

p othesis in hazard based mo dels. A nnals of Statistics, 26(5):

1935–1971, Octob er 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691364 .

P eres:1992:INP

[P er92] Y uv al P eres. Iterating v on Neumann’s pro cedure for extract-

ing random bits. A nnals of Statistics, 20(1):590–597, Marc h

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348543; http://www.jstor.org/stable/2242181 .

Pfanzagl:1990:LDP

[Pfa90] J. Pfanzagl. Large deviation probabilities for certain non-

parametric maxim um lik eliho o d estimators. A nnals of Statis-

tics, 18(4):1868–1877, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347884 .

Pfanzagl:1993:IVR

[Pfa93] J. Pfanzagl. Inciden tal v ersus random n uisance parameters.

A nnals of Statistics, 21(4):1663–1691, Decem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349392 .

Praestgaard:1996:A TN

[PH96] Jens Thomas Præstgaard and Jian Huang. Asymptotic the-

ory for nonparametric estimation of surviv al curv es under or-

der restrictions. A nnals of Statistics, 24(4):1679–1716, August

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032298291 .

Phelan:1990:BEM

[Phe90] Mic hael J. Phelan. Ba y es estimation from a Mark o v renew al

pro cess. A nnals of Statistics, 18(2):603–616, June 1990. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347618 .

Phelan:1996:ALE

[Phe96] Mic hael J. Phelan. Asymptotic lik eliho o d estimation from birth

and death on a flo w. A nnals of Statistics, 24(3):1161–1184, June

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032526962 .

Pinelis:1994:EPP

[Pin94] Iosif Pinelis. Extremal probabilistic problems and Hotelling’s

T

2

test under a symmetry condition. A nnals of Statistics, 22

(1):357–368, Marc h 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325373 .

Pitts:1994:NES

[Pit94] Susan M. Pitts. Nonparametric estimation of the stationary

w aiting time distribution function for the GI/G/1 queue. A n-

nals of Statistics, 22(3):1428–1446, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325635 .

P ortno y:1989:AEL

[PK89] Stephen P ortno y and Roger Ko enk er. Adaptiv e L-estimation

for linear mo dels. A nnals of Statistics, 17(1):362–381, Marc h

1989. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347022. See correction [PK90 ].

P ortno y:1990:CAE

[PK90] Stephen P ortno y and Roger Ko enk er. Correction: “Adaptiv e L-

Estimation for Linear Mo dels”. A nnals of Statistics, 18(2):986,

June 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347638. See [PK89].

Pren tice:1995:SCP

[PM95] Mic hael J. Pren tice and Kan ti V. Mardia. Shap e c hanges in

the plane for landmark data. A nnals of Statistics, 23(6):1960–

1974, Decem b er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034713642 .

P olonik:1995:MMC

[P ol95] W olfgang P olonik. Measuring mass concen trations and estimat-

ing densit y con tour clusters — an excess mass approac h. A n-

nals of Statistics, 23(3):855–881, June 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324626 .

P olonik:1998:SCF

[P ol98] W olfgang P olonik. The silhouette, concen tration functions and

ML-densit y estimation under order restrictions. A nnals of

Statistics, 26(5):1857–1877, Octob er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691360 .

P olonik:1999:CGF

[P ol99] W olfgang P olonik. Concen tration and go o dness-of-fit in higher

dimensions: (asymptotically) distribution-free metho ds. A n-

nals of Statistics, 27(4):1210–1229, August 1999. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1017938922 .

P o or:1998:QDE

[P o o98] H. Vincen t P o or. Quic k est detection with exp onen tial p enalt y

for dela y . A nnals of Statistics, 26(6):2179–2205, Decem b er

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691466 .

P ortno y:1985:ABE

[P or85] Stephen P ortno y . Asymptotic b eha vior of M estimators of

p regression parameters when p

2

/n is large; I I. normal ap-

pro ximation. A nnals of Statistics, 13(4):1403–1417, Decem b er

1985. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349744. See correction [P or91 ].

P ortno y:1991:CAB

[P or91] Stephen P ortno y . Correction: “Asymptotic Beha vior of M Es-

timators of p Regression P arameters when p

2

/n is Large: I I.

Normal Appro ximation”. A nnals of Statistics, 19(4):2282, De-

cem b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348403. See [P or85].

P ortno y:1997:LA Q

[P or97] Stephen P ortno y . Lo cal asymptotics for quan tile smo oth-

ing splines. A nnals of Statistics, 25(1):414–434, F ebruary

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034276636 .

P oskitt:1992:IEC

[P os92] D. S. P oskitt. Iden tification of ec helon canonical forms for v ec-

tor linear pro cesses using least squares. A nnals of Statistics, 20

(1):195–215, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348518 .

P olitis:1992:GRS

[PR92] Dimitris N. P olitis and Joseph P

. Romano. A general resam-

pling sc heme for triangular arra ys of α-mixing random v ariables

with application to the problem of sp ectral densit y estimation.

A nnals of Statistics, 20(4):1985–2007, Decem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348899 .

P olitis:1994:LSC

[PR94] Dimitris N. P olitis and Joseph P

. Romano. Large sample confi-

dence regions based on subsamples under minimal assumptions.

A nnals of Statistics, 22(4):2031–2050, Decem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325770 .

Prosc han:1991:NBH

[Pro91] Mic hael Prosc han. A note on Blac kw ell and Ho dges (1957)

and Diaconis and Graham (1981). A nnals of Statistics, 19(2):

1106–1108, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348144 .

Pruitt:1991:NMA

[Pru91] Ronald C. Pruitt. On negativ e mass assigned b y the biv ariate

Kaplan–Meier estimator. A nnals of Statistics, 19(1):443–453,

Marc h 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347992 .

P ollak:1991:SDC

[PS91] Moshe P ollak and D. Siegm und. Sequen tial detection of a

c hange in a normal mean when the initial v alue is unkno wn.

Ric hards:1995:EAS

[Ric95] Donald St. P

. Ric hards. Exact asymptotics for some probabilit y

distributions on compact manifolds. A nnals of Statistics, 23(5):

1582–1586, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324313 .

Riedel:1997:PCF

[Rie97] Kurt S. Riedel. Piecewise con v ex function estimation: pilot

estimators. A nnals of Statistics, 25(6):2592–2606, Decem b er

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030741086 .

Rito v:1990:AEE

[Rit90a] Y. Rito v. Asymptotic efficien t estimation of the c hange p oin t

with unkno wn distributions. A nnals of Statistics, 18(4):1829–

1839, Decem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347881 .

Rito v:1990:DTO

[Rit90b] Y. Rito v. Decision theoretic optimalit y of the Cusum pro-

cedure. A nnals of Statistics, 18(3):1464–1469, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347761 .

Rito v:1990:ELR

[Rit90c] Y. Rito v. Estimation in a linear regression mo del with censored

data. A nnals of Statistics, 18(1):303–328, Marc h 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347502 .

Ritter:1996:A OR

[Rit96] Klaus Ritter. Asymptotic optimalit y of regular sequence de-

signs. A nnals of Statistics, 24(5):2081–2096, Octob er 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1069362311 .

Rob ert:1994:DMC

[Rob94a] Christian P

. Rob ert. Discussion: Mark o v c hains for explor-

ing p osterior distributions. A nnals of Statistics, 22(4):1742–

1747, Decem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325753 .

Robinson:1994:SAL

[Rob94b] P

. M. Robinson. Semiparametric analysis of long-memory time

series. A nnals of Statistics, 22(1):515–539, Marc h 1994. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176325382 .

Robinson:1995:GSE

[Rob95a] P

. M. Robinson. Gaussian semiparametric estimation of long

range dep endence. A nnals of Statistics, 23(5):1630–1661, Octo-

b er 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324317 .

Robinson:1995:LPR

[Rob95b] P

. M. Robinson. Log-p erio dogram regression of time series with

long range dep endence. A nnals of Statistics, 23(3):1048–1072,

June 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324636 .

Robinson:1997:LSI

[Rob97] P

. M. Robinson. Large-sample inference for nonparametric re-

gression with dep enden t errors. A nnals of Statistics, 25(5):

2054–2083, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362387 .

Ro c k e:1996:RPE

[Ro c96] Da vid M. Ro c k e. Robustness prop erties of S -estimators of

m ultiv ariate lo cation and shap e in high dimension. A nnals

of Statistics, 24(3):1327–1345, June 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032526972 .

Ro eder:1992:SEN

[Ro e92] Kathryn Ro eder. Semiparametric estimation of normal mixture

densities. A nnals of Statistics, 20(2):929–943, June 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348664.

Ro jo:1992:PTO

[Ro j92] Ja vier Ro jo. A pure-tail ordering based on the ratio of the

quan tile functions. A nnals of Statistics, 20(1):570–579, Marc h

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348541 .

Rosen baum:1991:SPS

[Ros91] P aul R. Rosen baum. Some p oset statistics. A nnals of

Statistics, 19(2):1091–1097, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348141 .

Rosen b erger:1993:AIR

[Ros93] William F. Rosen b erger. Asymptotic inference with resp onse-

adaptiv e treatmen t allo cation designs. A nnals of Statistics,

21(4):2098–2107, Decem b er 1993. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349412 .

Rosen thal:1995:R CG

[Ros95] Jeffrey S. Rosen thal. Rates of con v ergence for Gibbs sam-

pling for v ariance comp onen t mo dels. A nnals of Statistics, 23

(3):740–761, June 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324619 .

Rubin:1995:ECA

[RS95] Herman Rubin and Kai-Sheng Song. Exact computation of

the asymptotic efficiency of maxim um lik eliho o d estimators

of a discon tin uous signal in a Gaussian white noise. A nnals

of Statistics, 23(3):732–739, June 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176324618 .

Robinson:1998:BPS

[RS98] J. Robinson and Ib M. Sk o vgaard. Bounds for probabilities of

small relativ e errors for empirical saddlep oin t and b o otstrap tail

appro ximations. A nnals of Statistics, 26(6):2369–2394, Decem-

b er 1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1024691475.

Riccomagno:1997:LBD

[RSW97] Ev a Riccomagno, Rainer Sc h w ab e, and Henry P

. Wynn.

Lattice-based D -optim um design for F ourier regression. A n-

nals of Statistics, 25(6):2313–2327, Decem b er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1030741074 .

Roussas:1992:ANR

[R T92a] George G. Roussas and Lanh T. T ran. Asymptotic normalit y of

the recursiv e k ernel regression estimate under dep endence con-

ditions. A nnals of Statistics, 20(1):98–120, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348514 .

Rubin:1992:AIM

[R T92b] Donald B. Rubin and Neal Thomas. Affinely in v arian t matc hing

metho ds with ellipsoidal distributions. A nnals of Statistics, 20

(2):1079–1093, June 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348671 .

Routledge:1997:RBT

[R T97] Ric k Routledge and Min Tsao. On the relationship b et w een t w o

asymptotic expansions for the distribution of sample mean and

its applications. A nnals of Statistics, 25(5):2200–2209, Octob er

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362394 .

Rublik:1996:LDT

[Rub96] F ran ti ˇ sek Rubl ´ ık. A large deviation theorem for the q -sample

lik eliho o d ratio statistic. A nnals of Statistics, 24(5):2280–2287,

Octob er 1996. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic). URL http://projecteuclid.org/

euclid.aos/1069362322 .

Rukhin:1990:K CM

[Ruk90] Andrew L. Rukhin. Kolmogoro v’s con tributions to mathemati-

cal statistics. A nnals of Statistics, 18(3):1011–1016, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347737.

Rukhin:1994:R TM

[Ruk94] Andrew L. Rukhin. Recursiv e testing of m ultiple h yp othe-

ses: Consistency and efficiency of the Ba y es rule. A nnals

of Statistics, 22(2):616–633, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325487 .

Rusc hendorf:1995:CIP

[Rus95] Ludger Rusc hendorf. Con v ergence of the iterativ e prop ortional

fitting pro cedure. A nnals of Statistics, 23(4):1160–1174, August

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324703 .

Rupp ert:1994:ML W

[R W94] D. Rupp ert and M. P . W and. Multiv ariate lo cally w eigh ted

least squares regression. A nnals of Statistics, 22(3):1346–

1370, Septem b er 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325632 .

Ryden:1994:CAN

[Ryd94] T obias Ryden. Consisten t and asymptotically normal param-

eter estimates for hidden Mark o v mo dels. A nnals of Statis-

tics, 22(4):1884–1895, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325762 .

Sato:1996:I IB

[SA96] Mic hik azu Sato and Masafumi Ak ahira. An information in-

equalit y for the Ba y es risk. A nnals of Statistics, 24(5):2288–

2295, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362323 .

Salinelli:1998:NPC

[Sal98] Ernesto Salinelli. Nonlinear principal comp onen ts I. Abso-

lutely con tin uous random v ariables with p ositiv e b ounded den-

sities. A nnals of Statistics, 26(2):596–616, April 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1028144850.

Samarana y ak e:1992:SWR

[Sam92] K. Samarana y ak e. Sta y-with-a-winner rule for dep enden t

Bernoulli bandits. A nnals of Statistics, 20(4):2111–2123, De-

cem b er 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176348906 .

Sark ar:1991:O AB

[Sar91] Jy otirmo y Sark ar. One-armed bandit problems with co v ariates.

A nnals of Statistics, 19(4):1978–2002, Decem b er 1991. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348382 .

Sark ar:1998:SPI

[Sar98] Sanat K. Sark ar. Some probabilit y inequalities for ordered

MTP

2 random v ariables: a pro of of the Simes conjecture. A n-

nals of Statistics, 26(2):494–504, April 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1028144846 .

Sasieni:1993:SNE

[Sas93] P eter Sasieni. Some new estimators for Co x regression. A n-

nals of Statistics, 21(4):1721–1759, Decem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349395 .

Sriram:1991:SEB

[SBH91] T. N. Sriram, I. V. Basa w a, and R. M. Huggins. Sequen tial

estimation for branc hing pro cesses with immigration. A nnals of

Statistics, 19(4):2232–2243, Decem b er 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348395 .

Stefanski:1991:DBS

[SC91] Leonard A. Stefanski and Ra ymond J. Carroll. Decon v olution-

based score tests in measuremen t error mo dels. A nnals of

Statistics, 19(1):249–259, Marc h 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347979 .

Sc h umak er:1991:DMA

[Sc h91] Larry L. Sc h umak er. Discussion: Multiv ariate adaptiv e re-

gression splines. A nnals of Statistics, 19(1):112–113, Marc h

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347970 .

Sc hic k:1993:EER

[Sc h93] An ton Sc hic k. On efficien t estimation in regression mo dels. A n-

nals of Statistics, 21(3):1486–1521, Septem b er 1993. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349269. See

correction [Sc h95].

Sc hic k:1995:CAE

[Sc h95] An ton Sc hic k. Correction and addendum: “On Efficien t Es-

timation in Regression Mo dels”. A nnals of Statistics, 23(5):

1862–1863, Octob er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324327. See [Sc h93].

Suen:1997:SID

[SCW97] Ch ung-Yi Suen, Hegang Chen, and C. F. J. W u. Some iden ti-

ties on q n−m

designs with application to minim um ab erration

designs. A nnals of Statistics, 25(3):1176–1188, June 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1069362743 .

Sinha:1999:EPR

[SdH99] Ashok e Kumar Sinha and Laurens de Haan. Estimating the

probabilit y of a rare ev en t. A nnals of Statistics, 27(2):732–759,

April 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1018031214 .

Sen:1996:RRS

[Sen96] Pranab Kumar Sen. Regression rank scores estimation in

ANOCO V A. A nnals of Statistics, 24(4):1586–1601, August

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032298286 .

Seoh:1990:BET

[Seo90] Munsup Seoh. Berry–Esseen-t yp e b ounds for signed linear

rank statistics with a broad range of scores. A nnals of Statis-

tics, 18(3):1483–1490, Septem b er 1990. CODEN ASTSC7.

Sp ok oin y:1996:AHT

[Sp o96] V. G. Sp ok oin y . Adaptiv e h yp othesis testing using w a v elets.

A nnals of Statistics, 24(6):2477–2498, Decem b er 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032181163 .

Sp ok oin y:1998:EFD

[Sp o98] V. G. Sp ok oin y . Estimation of a function with discon tin uities

via lo cal p olynomial fit with an adaptiv e windo w c hoice. A nnals

of Statistics, 26(4):1356–1378, August 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691246 .

Smith:1996:BMS

[SQ96] Jim Q. Smith and Catriona M. Queen. Ba y esian mo dels for

sparse probabilit y tables. A nnals of Statistics, 24(5):2178–

2198, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362316 .

Sriram:1992:ISP

[Sri92] T. N. Sriram. An impro v ed sequen tial pro cedure for estimating

the regression parameter in regression mo dels with symmet-

ric errors. A nnals of Statistics, 20(3):1441–1453, Septem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348777 .

Sriram:1994:IBC

[Sri94] T. N. Sriram. In v alidit y of b o otstrap for critical branc hing pro-

cesses with immigration. A nnals of Statistics, 22(2):1013–1023,

June 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325509 .

Shao:1994:IJS

[SS94] P eter Yi-Shi Shao and William E. Stra wderman. Impro ving

on the James–Stein p ositiv e-part estimator. A nnals of Statis-

tics, 22(3):1517–1538, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325640.

Sc hmid:1997:SPE

[SS97] W olfgang Sc hmid and Alexander Sc h¨ one. Some prop erties of

the EWMA con trol c hart in the presence of auto correlation.

A nnals of Statistics, 25(3):1277–1283, June 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1069362748 .

Seidenfeld:1995:RPO

[SSK95] T eddy Seidenfeld, Mark J. Sc hervish, and Joseph B. Kadane.

A represen tation of partially ordered preferences. A nnals of

Statistics, 23(6):2168–2217, Decem b er 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1034713653 .

Shak ed:1992:CED

[ST92] Moshe Shak ed and Y. L. T ong. Comparison of exp erimen ts via

dep endence of normal v ariables with a common marginal distri-

bution. A nnals of Statistics, 20(1):614–618, Marc h 1992. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176348547 .

Stra wderman:1996:APF

[ST96] Rob ert L. Stra wderman and Anastasios A. Tsiatis. On the

asymptotic prop erties of a flexible hazard estimator. A nnals

of Statistics, 24(1):41–63, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066198 .

Stafford:1996:RAP

[Sta96] James E. Stafford. A robust adjustmen t of the profile lik eliho o d.

A nnals of Statistics, 24(1):336–352, F ebruary 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1033066212 .

Stein:1990:D AP

[Ste90a] Charles Stein. Discussion: An ancillarit y parado x whic h ap-

p ears in m ultiple linear regression. A nnals of Statistics, 18

(2):530–533, June 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347613.

Stein:1990:UA O

[Ste90b] Mic hael Stein. Uniform asymptotic optimalit y of linear predic-

tions of a random field using an incorrect second-order struc-

ture. A nnals of Statistics, 18(2):850–872, June 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347629 .

Stein:1990:BEL

[Ste90c] Mic hael L. Stein. Bounds on the efficiency of linear predic-

tions using an incorrect co v ariance function. A nnals of Statis-

tics, 18(3):1116–1138, Septem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347742 .

Stein:1990:CGC

[Ste90d] Mic hael L. Stein. A comparison of generalized cross v alidation

and mo dified maxim um lik eliho o d for estimating the parame-

ters of a sto c hastic pro cess. A nnals of Statistics, 18(3):1139–

1157, Septem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347743 .

Stein:1993:SSE

[Ste93] Mic hael L. Stein. Spline smo othing with an estimated order

parameter. A nnals of Statistics, 21(3):1522–1544, Septem b er

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349270 .

Stepniak:1994:NCG

[Ste94] C. Stepniak. A note on comparison of genetic exp erimen ts. A n-

nals of Statistics, 22(3):1630–1632, Septem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325646 .

Stefano v:1995:ELR

[Ste95a] V aleri T. Stefano v. Explicit limit results for minimal suffi-

cien t statistics and maxim um lik eliho o d estimators in some

Mark o v pro cesses: Exp onen tial families approac h. A nnals of

Statistics, 23(4):1073–1101, August 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324699.

Stein:1995:LLS

[Ste95b] Mic hael L. Stein. Lo cally lattice sampling designs for isotropic

random fields. A nnals of Statistics, 23(6):1991–2012, Decem b er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034713644. See correction [Ste99 ].

Stein:1995:PIR

[Ste95c] Mic hael L. Stein. Predicting in tegrals of random fields using

observ ations on a lattice. A nnals of Statistics, 23(6):1975–

1990, Decem b er 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034713643 .

Steif:1997:CEJ

[Ste97] Jeffrey E. Steif. Consisten t estimation of join t distributions for

sufficien tly mixing random fields. A nnals of Statistics, 25(1):

293–304, F ebruary 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1034276630 .

Stein:1999:CLL

[Ste99] Mic hael L. Stein. Correction: “Lo cally lattice sampling designs

for isotropic random fields”. A nnals of Statistics, 27(4):1440,

August 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1017938933. See [Ste95b ].

Stone:1990:LSI

[Sto90] Charles J. Stone. Large-sample inference for log-spline mo d-

els. A nnals of Statistics, 18(2):717–741, June 1990. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176347622 .

Stone:1991:ADF

[Sto91a] Charles J. Stone. Asymptotics for doubly flexible logspline re-

sp onse mo dels. A nnals of Statistics, 19(4):1832–1854, Decem-

b er 1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348373.

Stone:1991:DMA

[Sto91b] Charles J. Stone. Discussion: Multiv ariate adaptiv e regression

splines. A nnals of Statistics, 19(1):113–115, Marc h 1991. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176347971 .

Stone:1994:R UP

[Sto94a] Charles J. Stone. Rejoinder: The use of p olynomial splines

and their tensor pro ducts in m ultiv ariate function estimation.

A nnals of Statistics, 22(1):179–184, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325364 .

Stone:1994:UPS

[Sto94b] Charles J. Stone. The use of p olynomial splines and their

tensor pro ducts in m ultiv ariate function estimation. A nnals

of Statistics, 22(1):118–171, Marc h 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325361 .

Streitb erg:1990:LIR

[Str90] Bernd Streitb erg. Lancaster in teractions revisited. A nnals of

Statistics, 18(4):1878–1885, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347885 .

Strasser:1996:AEE

[Str96] Helm ut Strasser. Asymptotic efficiency of estimates for mo dels

with inciden tal n uisance parameters. A nnals of Statistics, 24

(2):879–901, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894471 .

Streitb erg:1999:EIH

[Str99] Bernd Streitb erg. Exploring in teractions in high-dimensional

tables: a b o otstrap alternativ e to log-linear mo dels. A nnals

of Statistics, 27(1):405–413, F ebruary 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1018031118 .

Shirakura:1996:SPN

[STS96] T eruhiro Shirakura, T adashi T ak ahashi, and Jagdish N. Sri-

v asta v a. Searc hing probabilities for nonzero effects in searc h

designs for the noisy case. A nnals of Statistics, 24(6):2560–

2568, Decem b er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032181169 .

Stute:1993:ASR

[Stu93] Winfried Stute. Almost sure represen tations of the pro duct-

limit estimator for truncated data. A nnals of Statistics, 21

(1):146–156, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349019 .

Stute:1994:UCC

[Stu94] Winfried Stute. Univ ersally consisten t conditional U -statistics.

A nnals of Statistics, 22(1):460–473, Marc h 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325378 .

Stute:1995:CL T

[Stu95] Winfried Stute. The cen tral limit theorem under random cen-

sorship. A nnals of Statistics, 23(2):422–439, April 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324528 .

Stute:1996:JEV

[Stu96] Winfried Stute. The jac kknife estimate of v ariance of a Kaplan–

Meier in tegral. A nnals of Statistics, 24(6):2679–2704, Decem b er

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032181175 .

Stute:1997:NMC

[Stu97] Winfried Stute. Nonparametric mo del c hec ks for regression.

A nnals of Statistics, 25(2):613–641, April 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1031833666 .

Stute:1998:MCR

[STZ98] Winfried Stute, Silk e Thies, and Li-Xing Zh u. Mo del c hec ks

for regression: an inno v ation pro cess approac h. A nnals of

Statistics, 26(5):1916–1934, Octob er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1024691363.

Sun:1994:IEP

[Sun94] Dongc h u Sun. In tegrable expansions for p osterior distribu-

tions for a t w o-parameter exp onen tial family . A nnals of Statis-

tics, 22(4):1808–1830, Decem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325758 .

Sun:1996:SET

[Sun96] Li Sun. Shrink age estimation in the t w o-w a y m ultiv ariate nor-

mal mo del. A nnals of Statistics, 24(2):825–840, April 1996. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1032894468 .

Siegm und:1995:UGL

[SV95] D. Siegm und and E. S. V enk atraman. Using the generalized

lik eliho o d ratio statistic for sequen tial detection of a c hange-

p oin t. A nnals of Statistics, 23(1):255–271, F ebruary 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324466 .

Snapp:1998:AEN

[SV98] Rob ert R. Snapp and San tosh S. V enk atesh. Asymptotic ex-

pansions of the k nearest neigh b or risk. A nnals of Statistics,

26(3):850–878, June 1998. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1024691080 .

Sev erini:1992:PLC

[SW92a] Thomas A. Sev erini and Wing Hung W ong. Profile lik eli-

ho o d and conditionally parametric mo dels. A nnals of Statis-

tics, 20(4):1768–1802, Decem b er 1992. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176348889 .

Shao:1992:APB

[SW92b] Jun Shao and C. F. J. W u. Asymptotic prop erties of the bal-

anced rep eated replication metho d for sample quan tiles. A n-

nals of Statistics, 20(3):1571–1593, Septem b er 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348785.

T ak agi:1994:LAM

[T ak94] Y oshiji T ak agi. Lo cal asymptotic minimax risk b ounds for

asymmetric loss functions. A nnals of Statistics, 22(1):39–48,

Marc h 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325356 .

T ang:1993:MRD

[T an93] Dei-In T ang. Minimax regression designs under uniform de-

parture mo dels. A nnals of Statistics, 21(1):434–446, Marc h

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349035 .

Tseng:1997:GEC

[TB97] Y u-Ling Tseng and La wrence D. Bro wn. Go o d exact confidence

sets for a m ultiv ariate normal mean. A nnals of Statistics, 25(5):

2228–2258, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362396 .

Tsai:1985:LSS

[TC85] W ei-Y ann Tsai and John Cro wley

. A large sample study of gen-

eralized maxim um lik eliho o d estimators from incomplete data

via self-consistency . A nnals of Statistics, 13(4):1317–1334, De-

cem b er 1985. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176349740. See correction [TC90].

Tsai:1990:CLS

[TC90] W ei-Y ann Tsai and John Cro wley

. Correction: “A Large Sam-

ple Study of Generalized Maxim um Lik eliho o d Estimators from

Incomplete Data via Self-Consistency”. A nnals of Statistics,

18(1):470, Marc h 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347514. See [TC85].

Thompson:1993:GPP

[Tho93] G. L. Thompson. Generalized p erm utation p olytop es and ex-

ploratory graphical metho ds for rank ed data. A nnals of Statis-

tics, 21(3):1401–1430, Septem b er 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349265.

Thompson:1996:LLF

[Tho96] E. A. Thompson. Lik eliho o d and link age: from Fisher to the

future. A nnals of Statistics, 24(2):449–465, April 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1032894448 .

Tierney:1994:MCE

[Tie94a] Luk e Tierney

. Mark o v c hains for exploring p osterior dis-

tributions. A nnals of Statistics, 22(4):1701–1728, Decem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325750; http://www.jstor.org/stable/2242477 .

Tierney:1994:RMC

[Tie94b] Luk e Tierney

. Rejoinder: Mark o v c hains for exploring p osterior

distributions. A nnals of Statistics, 22(4):1758–1762, Decem b er

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325755 .

Tjur:1991:BDE

[Tju91] T ue Tjur. Blo c k designs and electrical net w orks. A nnals

of Statistics, 19(2):1010–1027, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348134 .

T ak em ura:1997:WDS

[TK97] Akimic hi T ak em ura and Satoshi Kuriki. W eigh ts of ¯ χ

2

distri-

bution for smo oth or piecewise smo oth cone alternativ es. A n-

nals of Statistics, 25(6):2368–2387, Decem b er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1030741077 .

T arp ey:1995:PPS

[TLF95] Thaddeus T arp ey

, Luning Li, and Bernard D. Flury

. Princi-

pal p oin ts and self-consisten t p oin ts of elliptical distributions.

A nnals of Statistics, 23(1):103–112, F ebruary 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324457 .

T ang:1993:ESC

[TM93] S. M. T ang and I. B. MacNeill. The effect of serial correla-

tion on tests for parameter c hange at unkno wn time. A nnals

of Statistics, 21(1):552–575, Marc h 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176349042 .

T ran:1993:NFE

[T ra93] Lanh T at T ran. Nonparametric function estimation for time

series b y lo cal a v erage estimators. A nnals of Statistics, 21(2):

1040–1057, June 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349163 .

T ran:1996:FDR

[TR YV96] Lanh T ran, George Roussas, Sidney Y ak o witz, and B. T ruong

V an. Fixed-design regression for linear time series. A nnals

of Statistics, 24(3):975–991, June 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1032526952 .

T errell:1992:VKD

[TS92a] George R. T errell and Da vid W. Scott. V ariable k ernel densit y

estimation. A nnals of Statistics, 20(3):1236–1265, Septem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348768 .

T ruong:1992:NFE

[TS92b] Y oung K. T ruong and Charles J. Stone. Nonparametric func-

tion estimation in v olving time series. A nnals of Statistics, 20

(1):77–97, Marc h 1992. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348513 .

Tsiatis:1990:ERP

[Tsi90] Anastasios A. Tsiatis. Estimating regression parameters using

linear rank tests for censored data. A nnals of Statistics, 18

(1):354–372, Marc h 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347504 .

Tsybak o v:1997:NED

[Tsy97] A. B. Tsybak o v. On nonparametric estimation of densit y lev el

sets. A nnals of Statistics, 25(3):948–969, June 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1069362732 .

Tsybak o v:1998:PSN

[Tsy98] A. B. Tsybak o v. P oin t wise and sup-norm sharp adaptiv e esti-

mation of functions on the Sob olev classes. A nnals of Statis-

tics, 26(6):2420–2469, Decem b er 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1024691478 .

Tsa y:1990:APM

[TT90] Ruey S. Tsa y and George C. Tiao. Asymptotic prop erties

of m ultiv ariate nonstationary pro cesses with applications to

autoregressions. A nnals of Statistics, 18(1):220–250, Marc h

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347499 .

T ang:1996:CMA

[TW96] Bo xin T ang and C. F. J. W u. Characterization of mini-

m um ab erration 2 n−k

designs in terms of their complemen-

tary designs. A nnals of Statistics, 24(6):2549–2559, Decem b er

1996. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1032181168 .

T yler:1994:FSB

[T yl94] Da vid E. T yler. Finite sample breakdo wn p oin ts of pro jec-

tion based m ultiv ariate lo cation and scatter statistics. A nnals

of Statistics, 22(2):1024–1044, June 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176325510 .

Uhlig:1994:SWS

[Uhl94] Harald Uhlig. On singular Wishart and singular m ultiv ariate

b eta distributions. A nnals of Statistics, 22(1):395–405, Marc h

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325375 .

Uddin:1997:UOD

[UM97] Nizam Uddin and John P

. Morgan. Univ ersally optimal de-

signs with blo c ksize p × 2 and correlated observ ations. A nnals

of Statistics, 25(3):1189–1207, June 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1069362744 .

V anKeilegom:1999:TTI

[V A99] Ingrid V an Keilegom and Mic hael G. Akritas. T ransfer of

tail information in censored regression mo dels. A nnals of

Statistics, 27(5):1745–1784, Octob er 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017939150 .

V anDerV aart:1991:DF

[V an91] Aad V an Der V aart. On differen tiable functionals. A nnals

of Statistics, 19(1):178–204, Marc h 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347976 .

V anderV aart:1996:EML

[V an96] Aad V an der V aart. Efficien t maxim um lik eliho o d estimation

in semiparametric mixture mo dels. A nnals of Statistics, 24

(2):862–878, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894470 .

v andeGeer:1990:ERF

[vdG90] Sara v an de Geer. Estimating a regression function. A nnals

of Statistics, 18(2):907–924, June 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347632 .

v andeGeer:1993:HCC

[vdG93] Sara v an de Geer. Hellinger-consistency of certain nonpara-

metric maxim um lik eliho o d estimators. A nnals of Statistics,

21(1):14–44, Marc h 1993. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176349013 .

v andeGeer:1995:EIM

[vdG95] Sara v an de Geer. Exp onen tial inequalities for martingales,

with application to maxim um lik eliho o d estimation for coun t-

ing pro cesses. A nnals of Statistics, 23(5):1779–1801, Octob er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176324323 .

v anderLaan:1996:EEB

[vdL96] Mark J. v an der Laan. Efficien t estimation in the biv ariate

censoring mo del and repairing NPMLE. A nnals of Statistics,

24(2):596–627, April 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1032894454 .

v anderLaan:1998:EER

[vdLM98] Mark J. v an der Laan and Ian W. McKeague. Efficien t estima-

tion from righ t-censored data when failure indicators are miss-

ing at random. A nnals of Statistics, 26(1):164–182, F ebruary

1998. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1030563981 .

v anderV aart:1994:MLE

[vdV94] Aad v an der V aart. Maxim um lik eliho o d estimation with par-

tially censored data. A nnals of Statistics, 22(4):1896–1916, De-

cem b er 1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176325763 .

v anderV aart:1996:MLE

[vdV96] Aad v an der V aart. Maxim um lik eliho o d estimation under

a spatial sampling sc heme. A nnals of Statistics, 24(5):2049–

2057, Octob er 1996. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362309 .

v anEs:1992:ALS

[vE92] Bert v an Es. Asymptotics for least squares cross-v alidation

bandwidths in nonsmo oth cases. A nnals of Statistics, 20

(3):1647–1657, Septem b er 1992. CODEN ASTSC7. ISSN

0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348790 .

V ellaisam y:1992:IRS

[V el92] P . V ellaisam y . Inadmissibilit y results for the selected scale

parameters. A nnals of Statistics, 20(4):2183–2191, Decem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348913 .

V alz:1995:CGF

[VMT95] P aul D. V alz, A. Ian McLeo d, and Mary E. Thompson. Cum u-

lan t generating function and tail probabilit y appro ximations for

Kendall’s score with tied rankings. A nnals of Statistics, 23(1):

144–160, F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324460 .

V os:1991:GAD

[V os91] P aul W. V os. A geometric approac h to detecting influen-

tial cases. A nnals of Statistics, 19(3):1570–1581, Septem b er

1991. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348262 .

V erdinelli:1998:BGF

[VW98] Isab ella V erdinelli and Larry W asserman. Ba y esian go o dness-

of-fit testing using infinite-dimensional exp onen tial families.

A nnals of Statistics, 26(4):1215–1241, August 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691240 .

v anZuijlen:1991:NTB

[vZ91] Martien C. A. v an Zuijlen. Note on the tail b eha vior of gen-

eral w eigh ted empirical pro cesses. A nnals of Statistics, 19(2):

1102–1105, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348143 .

V ardi:1992:LSS

[VZ92] Y. V ardi and Cun-Hui Zhang. Large sample study of empiri-

cal distributions in a random-m ultiplicativ e censoring mo del.

A nnals of Statistics, 20(2):1022–1039, June 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348668 .

V u:1997:GLR

[VZ97] H. T. V. V u and S. Zhou. Generalization of lik eliho o d ratio

tests under nonstandard conditions. A nnals of Statistics, 25

(2):897–916, April 1997. CODEN ASTSC7. ISSN 0090-5364

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176349418. See

[Wij85].

W asserman:1990:BTC

[WK90] Larry A. W asserman and Joseph B. Kadane. Ba y es’ Theo-

rem for Cho quet capacities. A nnals of Statistics, 18(3):1328–

1339, Septem b er 1990. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176347752 .

W asserman:1992:SUP

[WK92] Larry W asserman and Joseph B. Kadane. Symmetric upp er

probabilities. A nnals of Statistics, 20(4):1720–1736, Decem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348887 .

W alk er:1997:BSP

[WM97] Stephen W alk er and Pietro Muliere. Beta-Stacy pro cesses

and a generalization of the P´ oly a-urn sc heme. A nnals of

Statistics, 25(4):1762–1780, August 1997. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1031594741 .

W ang:1998:A OO

[WMC98] Jane-Ling W ang, Hans-Georg M ¨ uller, and William B. Capra.

Analysis of oldest-old mortalit y: lifetables revisited. A nnals of

Statistics, 26(1):126–163, F ebruary 1998. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1030563980 .

W o o d:1999:BMG

[W o o99] G. R. W o o d. Binomial mixtures: geometric estimation of the

mixing distribution. A nnals of Statistics, 27(5):1706–1721, Oc-

tob er 1999. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1017939148 .

W orsley:1995:ENP

[W or95] K. J. W orsley

. Estimating the n um b er of p eaks in a random field

using the Hadwiger c haracteristic of excursion sets, with appli-

cations to medical images. A nnals of Statistics, 23(2):640–669,

April 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324540 .

W ong:1991:MLE

[WS91] Wing Hung W ong and Thomas A. Sev erini. On maxim um lik e-

liho o d estimation in infinite dimensional parameter spaces. A n-

nals of Statistics, 19(2):603–632, June 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176348113 .

W ong:1995:PIL

[WS95] Wing Hung W ong and Xiaotong Shen. Probabilit y inequalities

for lik eliho o d ratios and con v ergence rates of siev e MLES. A n-

nals of Statistics, 23(2):339–362, April 1995. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176324524 .

Wic k:1997:ED A

[WS97] Da vid Wic k and Stev en G. Self. Estimating disease attac k rates

in heterogeneous in teracting p opulations, with applications to

HIV v accine trials. A nnals of Statistics, 25(2):642–661, April

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1031833667 .

W u:1990:APJ

[W u90] C. F. J. W u. On the asymptotic prop erties of the jac kknife

histogram. A nnals of Statistics, 18(3):1438–1452, Septem b er

1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176347759 .

W u:1995:ERP

[W u95a] Colin O. W u. Estimating the real parameter in a t w o-sample

prop ortional o dds mo del. A nnals of Statistics, 23(2):376–395,

April 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324526 .

W u:1995:ARE

[W u95b] Tiee-Jian W u. Adaptiv e ro ot n estimates of in tegrated squared

densit y deriv ativ es. A nnals of Statistics, 23(5):1474–1495, Oc-

tob er 1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176324308 .

W u:1997:OED

[W u97] Huaiqing W u. Optimal exact designs on a circle or a circular

arc. A nnals of Statistics, 25(5):2027–2043, Octob er 1997. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1069362385 .

W egk amp:1996:CLS

[WvdG96] Marten W egk amp and Sara v an de Geer. Consistency for the

least squares estimator in nonparametric regression. A nnals of

Statistics, 24(6):2513–2523, Decem b er 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1032181165 .

W ei:1990:EMB

[WW90] C. Z. W ei and J. Winnic ki. Estimation of the means in

the branc hing pro cess with immigration. A nnals of Statis-

tics, 18(4):1757–1773, Decem b er 1990. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176347876 .

W eisb erg:1994:AML

[WW94] S. W eisb erg and A. H. W elsh. Adapting for the missing link.

A nnals of Statistics, 22(4):1674–1700, Decem b er 1994. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176325749 .

W ah ba:1995:SSA

[WW G

+

95] Grace W ah ba, Y uedong W ang, Chong Gu, Ronald Klein, and

Barbara Klein. Smo othing spline ANO V A for exp onen tial fam-

ilies, with application to the Wisconsin epidemiological study

of diab etic retinopath y: the 1994 Neyman Memorial Lecture.

A nnals of Statistics, 23(6):1865–1895, Decem b er 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1034713638 .

Xiang:1994:BEB

[Xia94] Xiao jing Xiang. On the Berry–Esseen b ound for L-statistics

in the non-I.D. case with applications to the estimation of lo-

cation parameters. A nnals of Statistics, 22(2):968–979, June

1994. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176325506 .

Xiang:1995:DSQ

[Xia95] Xiao jing Xiang. Deficiency of the sample quan tile estima-

tor with resp ect to k ernel quan tile estimators for censored

data. A nnals of Statistics, 23(3):836–854, June 1995. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176324625 .

Xu:1995:SCB

[XM95] Yi Xu and Adam T. Martinsek. Sequen tial confidence bands

for densities. A nnals of Statistics, 23(6):2218–2240, Decem b er

1995. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034713654 .

Xu:1997:SEL

[Xu97] Jian-Lun Xu. Sim ultaneous estimation of lo cation parame-

ters for sign-in v arian t distributions. A nnals of Statistics, 25(5):

2259–2272, Octob er 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362397 .

Xu:1995:NCE

[XY95] Jian-Lun Xu and Grace L. Y ang. A note on a c haracteriza-

tion of the exp onen tial distribution based on a t yp e I I censored

sample. A nnals of Statistics, 23(3):769–773, June 1995. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1176324621 .

Y a jima:1991:APL

[Y a j91] Y oshihiro Y a jima. Asymptotic prop erties of the LSE in a re-

gression mo del with long-memory stationary errors. A nnals

of Statistics, 19(1):158–177, Marc h 1991. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1176347975 .

Y akir:1995:NRL

[Y ak95] Benjamin Y akir. A note on the run length to false alarm of

a c hange-p oin t detection p olicy . A nnals of Statistics, 23(1):

272–281, F ebruary 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324467 .

Y akir:1996:DSP

[Y ak96a] Benjamin Y akir. Dynamic sampling p olicy for detecting a

c hange in distribution, with a probabilit y b ound on false alarm.

A nnals of Statistics, 24(5):2199–2214, Octob er 1996. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1069362317 .

Y akir:1996:LBA

[Y ak96b] Benjamin Y akir. A lo w er b ound on the ARL to detection of

a c hange with a probabilit y constrain t on false alarm. A nnals

of Statistics, 24(1):431–435, F ebruary 1996. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1033066219 .

Y akir:1997:NOD

[Y ak97] Benjamin Y akir. A note on optimal detection of a c hange in

distribution. A nnals of Statistics, 25(5):2117–2126, Octob er

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1069362390 .

Y akir:1998:ARL

[Y ak98] Benjamin Y akir. On the a v erage run length to false alarm in

surv eillance problems whic h p ossess an in v ariance structure.

A nnals of Statistics, 26(3):1198–1214, June 1998. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1024691095 .

Y ang:1991:MHD

[Y an91] Song Y ang. Minim um Hellinger distance estimation of param-

eter in the random censorship mo del. A nnals of Statistics, 19

(2):579–602, June 1991. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176348112 .

Y ang:1992:SIA

[Y an92] Song Y ang. Some inequalities ab out the Kaplan–Meier estima-

tor. A nnals of Statistics, 20(1):535–544, Marc h 1992. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1176348537.

Y ang:1997:GPL

[Y an97] Song Y ang. A generalization of the pro duct-limit estimator with

an application to censored regression. A nnals of Statistics, 25

(3):1088–1108, June 1997. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1069362739 .

Y ang:1994:ECM

[YB94] Ruo y ong Y ang and James O. Berger. Estimation of a co-

v ariance matrix using the reference prior. A nnals of Statis-

tics, 22(3):1195–1211, Septem b er 1994. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176325625 .

Y ang:1999:ITD

[YB99] Y uhong Y ang and Andrew Barron. Information-theoretic de-

termination of minimax rates of con v ergence. A nnals of

Statistics, 27(5):1564–1599, Octob er 1999. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http://

projecteuclid.org/euclid.aos/1017939142 .

Y e:1997:NCE

[YD97] Jianming Y e and Naih ua Duan. Nonparametric n

−1/2

-

consisten t estimation for the general transformation mo dels.

A nnals of Statistics, 25(6):2682–2717, Decem b er 1997. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1030741091 .

Y eh:1994:BVS

[Y eh94] Lam Y eh. Ba y esian v ariable sampling plans for the exp onen tial

distribution with T yp e I censoring. A nnals of Statistics, 22

(2):696–711, June 1994. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176325491 .

Y u:1995:AMU

[YG95] Qiqing Y u and Z. Go vindara julu. Admissibilit y and minimaxit y

of the UMVU estimator of P {X < Y }. A nnals of Statistics,

23(2):598–607, April 1995. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic). URL http://projecteuclid.

org/euclid.aos/1176324538.

Ying:1990:NSA

[Yin90] Zhiliang Ying. Nonlinear sto c hastic appro ximation pro cedures

for L

p loss functions. A nnals of Statistics, 18(4):1817–1828, De-

cem b er 1990. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1176347880 .

Ying:1992:MHT

[Yin92] Zhiliang Ying. Minim um Hellinger-t yp e distance estimation for

censored data. A nnals of Statistics, 20(3):1361–1390, Septem-

b er 1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348773 .

Ying:1993:LSS

[Yin93a] Zhiliang Ying. A large sample study of rank estimation for cen-

sored regression data. A nnals of Statistics, 21(1):76–99, Marc h

1993. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176349016 .

Ying:1993:MLE

[Yin93b] Zhiliang Ying. Maxim um lik eliho o d estimation of param-

eters under a spatial sampling sc heme. A nnals of Statis-

tics, 21(3):1567–1590, Septem b er 1993. CODEN ASTSC7.

ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL http:

//projecteuclid.org/euclid.aos/1176349272 .

Y u:1992:MBI

[YP92] Qiqing Y u and Esw ar Phadia. Minimaxit y of the b est in v ari-

an t estimator of a distribution function under the Kolmogoro v–

Smirno v loss. A nnals of Statistics, 20(4):2192–2195, Decem b er

1992. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1176348914 .

Y u:1997:ICM

[YS97] Bin Y u and T. P

. Sp eed. Information and the clone mapping

of c hromosomes. A nnals of Statistics, 25(1):169–185, F ebruary

1997. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1034276625.