A Complete Bibliograph y of Publications in

A nnals of Statistics (2000–2009)

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/

22 Marc h 2023

V ersion 1.05

Title w ord cross-reference

+t

4

[GJW01a]. 2 l−n

[Zh u03]. 2 n−m

[CC09].

2

[Joh04]. α [A

CD09a]. β

[BCV01]. c [DHL09]. C [0, 1] [EL06, dHL03]. χ [Joh04]. D

[DF00, DF01, FH08, Pro00, MN09, ST07]. d + 2 [ST07]. D

1

[DF00, DF01]. E

[IS01]. E (s

2

) [BC04]. ℓ

1

[CP09, MN09]. ϵ [Zha06]. F [HC08, NWJ09]. Γ

[NS01]. I [Bha06]. ∞ [RZ06]. K [LQS00, BW07]. L

1

[Zha09, Gre06]. L

2

[Nai04]. L

k

[KL05]. M [AFR00, BMT07, CR01, FYZ01, JL

W02, KT01b,

Koz03, Ren03, RR

Y03, Sha00, TT00, W u07]. L

p

[Dur07]. Z

+

[HS02]. M M

[BMT07]. MTP

2

[BF00]. n

[Bic07, CL07a, CT07a, CT07b, EHT07, FS07, KM07, Rit07, SW07a]. p

[Bic07, CL07a, CT07a, CT07b, EHT07, FS07, KM07, Rit07, SY00, SY03]. q

[Sto03]. R [HOP06]. S [Ho06, TT00]. t [DSW09, JSZ04]. U

[CL V08, GM07, JW03, SW04]. Z [Nis09].

-div ergences [NWJ09]. -efficiencies [DF01]. -en trop y [Zha06]. -error

1

[Dur07, KL05]. -Estimates [FYZ01, KT01b, AFR00, BMT07, RR

Y03].

-estimation [CR01, HOP06, JL

W02, W u07]. -estimators

[Koz03, Nis09, Ren03, Sha00]. -fitting [Nai04]. -functionals [DSW09, TT00].

-minimax [NS01]. -mixing [BCV01]. -monotone [MN09, BW07]. -norm

[MN09]. -optimal [BC04, DF00, DHL09, FH08, IS01]. -optim um [Pro00].

-paths [Ho06]. -pro jections [Bha06]. -stable [A

CD09a]. -statistic

[GM07, JSZ04]. -statistics [CL

V08, JW03, SW04]. -test [HC08]. -v alue

[Sto03]. -v alues [SY00, SY03].

28 [IKL00a].

34 [F uh10, Jen10].

ab erration [CC09, CY04, CT05, WX01a, WX01b, WW02, Xu06]. absolute

[BDT01, ZR

Y09]. Accelerated [DHM07, Dip03, NKY09]. according

[P on03]. Accum ulated [Ing07]. accuracy [CH02, HPT02]. activ ation

[ZY08a]. activ e [WW07b]. activit y [ASJ09a]. acyclic

[GH02, MW09, VR09]. AdaBo ost [Jia04]. Adaptation

[TvdG05, CL04a, CL05a, Lec07, SV09]. Adapting [ABDJ06]. Adaptiv e

[A CDH06, BHR02, BKMP09a, BCV01, BHL03, BG03a, BGA07, CL06a,

CW08, Efr08, FL06, GW08, GT01, HJPS01, KT01c, LM00, PT00, Pro00,

RvdV06, Roh08, SSN09, Sp o00, vdVvZ09, CL05c, CL06b, CZ09a, CY09,

Dal05, DGMR07, DL03, GBS09, HM03, HZ04, HZH09, Hua04, LBM09,

LM03, MF09, PS03, VvS08, VW01, Zha05b, ZHCC07, ZZ09b]. Addendum

[DG06]. Additiv e [FHT00, HM04, JvdM09, LNV03, MP05a, MP06, MS00a,

MvdGB09, NBPW04, Sc h01, WY07, YPM08, ZW03]. additivit y [SSG05].

adequacy [HP04b]. adjusted [CGLZ09, ¸

SM06a, ZHCC07]. adjusting

[Zen04]. admissibilit y [BST05]. Admissible [BGX08]. Affinely [RS06b].

after [Lah05]. against [CH09, L

T05]. aggregating [Gol09]. Aggregation

[BTW07, Aud09, BS07, JN00, Tsy04]. aided [KP03]. algebra [GMS06].

algorithm [BD08, MP07c, NS01]. algorithmic [GG08]. Algorithms

[K ¨ un05, BCDD08, GKM06, HM08, Hun04, HL05b, HN07, RSD07, Zh u04].

aliasing [Zh u03]. alignmen t [PSS09]. alignmen ts [SY00, SY03]. all-pass

[ADB07, BDT01]. Allo cation [YZ02]. almost [LR06, LR08]. alternativ e

[Ste00, Zha08b]. among [MR06]. AMP [LPM03, AP06, LMP01]. Analysis

[GEGMMI08, Gel05, HC08, LC05, RSD07, Zha06, A

W09, And02, BR

T09,

Bri02b, BK01, CB06, DMM03, DN01, DMP05, DR06b, Dry05, GR05, GZH09,

GX00, HMW06, HL07, H¨ os03, Joh01, Joh08, KL03a, KN04, K ¨ un05, LR02,

LR03, LP05, MT04, MR01, Nad08, Ow e09, R

GN02, Sie03, Sp e02, Ste00,

TW08, VW01, W al01, WM07, YMW05, ZC05a, ZH05, ZILZ07]. Analyzing

[BY02]. Ancestral [RS02, ARS09]. angle [EHJT04]. angles [P an09].

angular [Mar06]. anisotropic [HL02]. Ann [F uh10, Jen10]. Annals

[IKL00a]. annealed [FF08]. ANO V A [GKK

+

00, HKST00, Lin00, MZ06].

An tithetic [F

GR00, CM05, Ow e08]. application [CWTG08, CR08, Cho04,

EdHL06, Jam05a, L WH

+

07, LQS00, MS06, SSSW03, Y e03, ZH05, BHL05].

applications

[BM04, BS07, BG01, BC03, CY09, CT05, DMM03, DM08, IK06, KM07,

KZW06b, KY05, KT01d, Li02, Lia09, Nis09, Sp o09, TW08, W al01, Reb05].

Applied [Bic08, LP05]. Approac h [HJPS01, AR09b, CZ09b, CL09,

CFR C07, DS02, FHS09, GEGMMI08, GW04a, GZH09, GX00, HM07b, KK09,

Kol00, LZC05, LF09b, Nad08, ND03, PS03, SV09, SM06b, Xia07, Zen05].

approac hes [BG09, W al04]. Appro ximate [SY00, SY03, DGMS00].

Appro ximately [Shi04, NSY08]. Appro ximating [HY05a, RSV04].

Appro ximation [BCDD08, BW04, Car07, CLL08, Dah00, F ri01, JSZ04,

JR04, Jon00, Lai03, MP07c, Nad08]. appro ximations

[BW02, CL00, EdHL06, HS07, Kol03, RR

Y03]. arc h

[HT01, DR06a, FSR08, RZ06]. Arc himedean [MN09]. areas [CFR

C07].

argumen t [BW02]. argumen ts [EHJL08]. ARMA [LM03, MPY09]. armed

[YZ02]. arra y [Loh08]. arra ys [FPW01, ST07]. arriv als [JT09]. article

[F uh10, Jen10]. asp ects [TV07, Zha00]. Assessing [HV06, Ow e00].

asso ciated [Zuo03]. asso ciation [Osi09]. assumption [Cat04].

asymmetrical [WX01a, WX01b]. Asymptotic

[A C04, A

W05, BHR02, BSK05, BW09, BCLZ02, BC07, BS09, CZ09a, Car07,

CL00, DJ06, DMR04, DH02, DGM06, EL06, F uh04, GQR07, GCLN02, GN06,

GJ09, GJW01b, GK08, HVW06, HL07, H¨ os03, HZ04, HHM08, KL05, Lah07,

Mar03, NKY09, Nis09, Osi09, Rei08, SW07b, W an02, ZC05a, ZHCC07,

ZZ09a, A

CH04, AH06, AS00, BCD02, DZM09, HS07, IKL00a, IKL00b,

JL W07, Lah03, LRZ03, Loh03, MM07, ZSW22]. Asymptotically

[Asl06, Bar07, FH00, GG00, FDR09, SKF09, ST01]. Asymptotics

[BKMP09b, BPP09, FDR07, FK00, LZ07a, LS03, MF09, Rei03, XY03, A

GL05,

BG01, BDN02, Hua03, KM07, Kou04, Loh05, Mar06, Rad08, SBZ04, Sha00].

A ttributing [HO04]. augmen tation [HM08]. authorit y [HM09]. authors

[FHT00, HL02]. auto correlations [MS00b]. autoregression

[BCV01, GKL

T09, GN06, WY07]. Autoregressiv e

[KP03, AH03a, And02, A

CD09a, Bel00, BBLR05, DMR04, GZ01, Ing04,

IW05, Ing07, MPR05, MSW06]. Autoregressiv e-aided [KP03]. auxiliary

[CHT08]. a v ailable [HY07]. a v erage [Cha09, LZ07a]. a v eraged [FMS04].

a v erages [Jam05a]. a v eraging [JR

T08].

bac kfitted [WY07]. bac kfitting [MP05a, MP06, YPM08]. bac kground

[A CDH06]. bac kw ard [CM05, Zh u04]. bagging [BY02]. Bahadur

[CSW06, CSW07, W u05]. balanced [BD04, HY03b, ZFLS05]. balls

[Bar04, CL06a]. Banac h [KP05a]. band [MR01]. bandit [YZ02]. bands

[CvK03, GW08, SLM00, ZW08]. Bandwidth

[HK05, MP05a, EM05, vdVvZ09]. bandwidths [HK01]. base [Jia02]. based

[ADB07, Ban07, BC09, CWY09, DM01, FH08, GS09, GHR04, GX00, HP04a,

HP02b, HP04b, HP06, HOP06, HP08, KMO03, KS07, LL08a, MS08, P en04,

R W02, RR

Y03, Roh08, RBK05, WZ07, Zha04, Zha08b, ZH08b, Zuo03,

ZCY04, ZH06, Zuo06, vdVvZ08]. bases [Ber04]. basic [CT06]. Ba y es

[Asl06, BG09, CS05a, CL06c, Efr03, GvdV01, Ho06, JZ09, JS04, JS05,

LM07a, Lia00, L

V04, MS05a, TS06, Zha03, Zha05b]. Ba y es-risk [L

V04].

Ba y esian [A

C04, A

GP07, A

CH04, AK05, BG03a, BP04, BD07, CGMM09,

CR08, Cho04, CY06, DGMS00, DR06b, GJ09, GD04, HW09, IR05, Jam05a,

Jer05, Jia07, Joh04, KL03a, KL03b, KvdV06, Kom06, Lia09, PR08a, P en06,

Scr06, Ste00, Sto03, W al04, Y ua09, Zha00, vdVvZ09]. Ba y esian-motiv ated

[A CH04]. b e [BR03]. b eha vior [A

W05, KL06b, Zha04]. Behrens [BD08].

Benjamin [Mei06a]. Benjamini [FZ06]. Berkson [KS09, W an04].

Bernoulli [GKK

+

00]. Bernstein [Gho01, KL04, Kim06]. Best

[Gre06, JL

W02]. Beta [Jam05b, Sri03]. b etter [A

CD09b]. b et w een

[BHKS06, Car02]. b ey ond [BDN02]. Bias

[BZ01, BM04, BMT07, CT02, CHR00, CKS02, HP02a, ZH08a, ZCY04].

biased [A

W05, Efr04, Gil00, HZ04]. BIC [CS00]. bilateral [BLBL02].

binary [BF00, CL06c, GR06, LC05]. binomial [BCD02, R

W01]. bisp ectrum

[Mar06]. biv ariate [BS08, EdHL06, GS09]. blac k [Men08]. Blac kw ell

[RSV02]. blending [FH08]. blo c k [CZ09b, Lah07]. blo c k-v ariables [Lah07].

Blo c k ed [CM01, CM02, Xu06]. blo c king [BM00]. blo c ks [MR07]. Blum

[MP07c]. blurred [GZ06]. b o dies [GKM06]. Bo osting

[B ¨ uh06, ZY05, BBB

+

04, Bre04, FHT00, F ri01, Jia02, KY04, L

V04, RSD07].

Bo otstrap [CvK03, CB05, CLL08, DM01, HM09, HL05a, JP03, KL03b,

KP03, Lah05, Nor09, Shi04]. Bo otstrapping [HK01, SBZ02]. b ound

[Kar05, NS09]. b oundaries [GZ06, HP02a, KL06b]. b ounded [MP01].

Bounding [KP02, KP05b]. Bounds [CR08, Dre01, Tsa04, FMS04, GZ01,

MN06, MM07, NEW04, Zha02, Zha05a, Zha09]. b o xcar [JR04]. Bradley

[Hun04]. brain [ZY08a]. branc hing [MT05]. Break [AHHR09].

Breakdo wn [DG05, DG06, Hen04, SBY08]. bridge [HHM08, Kou04].

Bro wnian [CD01, GJW01a]. bubbles [CWTG08]. Building [LL09b].

Bump [HMZ04]. burn [JH04]. burn-in [JH04].

calculating [NS01]. calculus [Jam05a, Jam06, Miz02, PR08b, TV07].

calibrating [HH00]. Cam [Ano02b, LZ07b, Y an02, vdV02]. Can

[LP06, BR03]. Canonical [And02, GJW01a, ZH08b]. capacit y

[CM01, CM02]. CAR [Cat04]. carcinogenesis [L WH

+

07]. cares [Men08].

Carlo [AR09b, BPR09, Cho04, CM05, DM08, FM03, K ¨ un05, SG07].

cascades [O

W00]. Case

[GR01, GZH09, CR01, Che00, CSX09, PS09, dHP06]. Case-con trol

[GZH09, Che00]. cases [PS04]. cat [Men08]. categorical

[BR02, CCL02, Jae05, LCC03]. Causal [GR01, BW09, Lok08]. causation

[VR09]. censored [A

W05, PR06, Ren03, Ren08, SBY08, VJ03, WF09].

censoring [KL04, KS07, VJ03, Zen04, Zen05]. Cen tral

[CWTG08, Cho04, A

GL05, Loh08]. certain [CY01, JM04]. Chain

[CM05, LMP01, AP06, BB09, EHJL08, HS02, LPM03]. c hains

[DR06b, F

GR00]. Change [LBM09, F uh04, GTZ06, HWZ07, KS07, Lin07,

Mei06a, Mei06b, Mou08, P on03, Sp o09]. Change-p oin t

[LBM09, GTZ06, HWZ07, KS07, Mei06b, P on03]. c hangep oin t [LP05].

c hanges [BHKS06]. c haracteristic [CWTG08, Efr08]. c haracteristics

[F uh04]. Characterization [CS05a, CY01, DHL09, GH02, GG08].

Characterizations [GJW01b]. Characterizing [AP06]. c hart [HT04].

c harts [WH06a]. c hec king [KS09]. c hec ks [SZ05]. Cheng [F uh10, Jen10].

Chernoff [Kar05, NS09]. Choice [HPS08, HK05]. c hosen [HK01]. Cifarelli

[Jam05b]. class [AS00, CW04, CFH07, CHC03, DMP04, FH08, GY02,

HM07d, LZ06a, LPS08, LP10, MS05a]. classes [AP06, ML07]. classification

[BS07, CHC03, FF08, HK05, HPS08, HI01, Jia02, JT08, KP05b, Lec07,

TvdG05, Zha04]. Classifiers [KP02, A

T07, FMS04, Tsy04]. Classifying

[BO08, bCH09]. Clear [WW02]. Clinical [BHR02, HZ04]. Closed

[AS08a, CY06]. Closed-form [AS08a]. CL

T [AZ08]. cluster

[GR05, GEGMMI08, Rob09, XY03, ZFS09]. clustering

[Cha09, SBY09, vLBB08]. coarsened [DHM07]. coarsening [GG08]. co des

[PX09]. co efficien t [ALL05, HJS01, HC08, ¸

SM06a, WZZ09, ZL09].

co efficien ts [AH03a, CFZZ07, DM03, IK06, Kim07]. coheren t [GW04b].

cohort [A

W05]. coin [HZ04]. coincide [BLBL02]. coin tegrating [CH06b].

coin tegration [KMT07]. colon [L WH

+

07]. color [MF09]. com binations

[KP05b]. Com bined [KP02]. Com bining [SXS05]. Commen ts [Mei06a].

Common [BHK09, JT09, STT03]. compact [Jup05, Jup08]. companion

[MP07c]. compared [L

W02]. comparing [HY05b, Y an07]. comparison

[CS05b, HT04, HM08, ND03, WW07a]. comparisons [BB02]. compartmen t

[FH08]. comp eting [BM04, GMW08a, GMW08b]. complemen t [LZ07b].

complemen tary [X

C08]. Complete [ST07]. Completeness

[LMP01, LPM03, LC04]. Complex [GR01, GW04b, GLM03]. Complexities

[KP05b, BBM05, BM06a, BM06c, CL

V06, Kol06a, Kol06b, SW06, Tsy06,

vdG06]. Complexit y [L

W04, BC09, JMP01, KN04, Lec07, Zha06].

Comp onen t [LZ06b, BMV06, CB06, HZ03, HV06, HMW06, Nad08].

comp onen ts [A

W09, BHK09, CHS09, HY03a, Joh01, Nob04, PP09, Ste00].

comp osed [FH08]. Comp osite [ZY08b, JL

T09, ZR

Y09]. Comp ound

[Zha03, BG09]. computational [BC09]. computations [AR09b]. computed

[HPT02]. Computer [BWB

+

07, MP07a, Loh08]. Computer-in tensiv e

[MP07a]. computerized [CY09]. Conca v e [CD01, BR

W09, JvdM09].

concrete [CHC03]. condition [EdHL06, Lah03]. Conditional

[Efr07a, Lee09, WH06a, CL02, HY05a, LP06, LCC03, SS00, Son09, TK03].

conditionally [SM06b]. Conditions [HS02, JW03, JSZ04, NS01]. cones

[CV03]. Confidence

[BM07, Bar04, BCD02, GW05, PQ06, SLM00, ZW08, CL04a, CL06a, CJL07,

CvK03, DKM09, DG00, GW08, HL05a, P en04, PT00, RvdV06, SXS05, Tsa04].

conjugate [CV03, MLD09]. connection [BW07]. Consistencies [BKL

+

09].

Consistency [CGMM09, CL06c, GMW08a, Lah05, PP09, SA09, TMG09,

Y an07, vLBB08, CS00, EM05, GR06, Jia04, JM09, KL01, LM07a, L

V04,

Sk o00, W al04, Zha04, ZY05, dHL03]. Consisten t

[A C09, BM04, Bun04, CT06, JMP01, AS00, Kar08a, SW07a]. Constrained

[DF00, KT01b, BMT07, CKS02, Dur07, Sha00, ZH08b]. constrain t

[AS00, Gre06]. Constrain ts [Chi07, FH00, HH01, ST07]. constructed

[PX09]. constructing [CC06]. Construction

[BC04, QA

W09, XW05, RBD09, LL08a]. constructiv e [Xia07].

con tamination [IK03]. con text [JM09]. con tingency [BK01, Lan04].

Con tin uous [GR01, GK01, Lok08, Mou04, SGM09]. Con tour

[LZC05, L

WT09]. con tours [SZ00b]. con traction [vdVvZ08]. con trast

[IK03, RBD09]. con tributions [BB02, Bri02a, Co o04, Hub02, Sp e02].

Con trol [R

W07, VW01, BY01, CFH07, Che00, Chi07, GBS09, GW04a,

GZH09, HT04, HY05b, RS06a, W u08]. con trolling [ABDJ06, Sar07].

Con v ergence [DGMR07, FM03, GKM06, GGvdV00, Gho01, GvdV07a,

Hua04, Jia07, Scr06, ZY05, BKL

+

09, BS09, DHM07, FPW01, GCL01, GW00,

GvdV01, GvdV07b, GMW08a, HH07, HWZ07, JL

W07, Joh08, LF09a,

OGV09, SZ00b, SW01, WLP07]. con v ergen t [BD08]. Con v ex

[GJW01a, GJW01b, P at01, BHL05, Bha06, GKM06, GZ06, Hof03, JN09,

KP05b, Kol09, Zha04]. con v exit y [JN02]. con v olution [SBY09]. copula

[CWY09, EdHL06]. copula-based [CWY09]. copulas

[GS09, MN09, OGV09]. corner [HM07c]. corner-preserving [HM07c].

Correction [CL10, CM02, DG12, F

CZ02, IKL00a, LP10, LPM03, LR03,

SY03, ZSW22, HP02a]. Corrections [BJYZ09]. Correlated [P

A05].

correlation [And02, LL00, L WH

+

07, SRB07, Zha08b, ZH08b]. correlations

[A GL05]. corrupted [JvdM09]. cosmology [LQS00]. coun t

[BZ09, WZ00, WZ07]. coun ting [WZ00]. coun ts [WW00]. coupling

[CM05, F

GR00]. course [TS06]. cousins [MR

Y07]. Co v ariance

[BL08a, AZ08, AHHR09, BJYZ09, BL08b, DN01, Kar08a, Kar08b, LF09a,

L W02, RMC08, STT03, SZT07]. co v ariances [JM04]. Co v ariate

[CGLZ09, Bun04, DGM06, KS07, P on03, ¸

SM06a, ZHCC07].

Co v ariate-adjusted [CGLZ09, ZHCC07]. co v ariates

[WZ07, YZ02, Zen04, ZL09]. co v erage [HPT02, Tsa04, ZZ09a]. Co x

[DGM06, FL02, NEW04, P on03]. Cram ´ er [GQR07, HR

W07]. Cram ´ er-t yp e

[HR W07]. Cram ´ er-v on [GQR07]. criteria [Efr01, HN07, Ing07, Kou04].

criticism [DJ04, HJ08]. Cross [Leu05, WZ05, Y an07]. Cross-v alidation

[Leu05, WZ05]. crosso v er [HY03b, HY05b, SBR05]. Curren t

[GMW08a, GMW08b, VJ03, MK05]. curv e [CM00a, FDR09, PT00]. curv ed

[FM03]. curv elet [CD02]. Curv es [BZ01, CvK03, HM03, KSC07, ND03].

CUSUM [F uh03, HT04, Mou04].

Dan tzig

[Bic07, BR

T09, CL07a, CT07a, CT07b, EHT07, FS07, MR

Y07, Rit07]. Data

[BGA07, CHR00, GR01, GL05, Jup08, SBY09, ASJ09a, A

VYZ09, A

W05,

BZ09, BSK05, BKMP09a, BR02, CFZZ07, CZ09b, bCH09, CHT08, DJ06,

Efr04, FLZ06, GKK

+

00, GH07, GHR04, GMW08a, GMW08b, GX00, HPT02,

HMW06, HY07, HL07, HM08, Jae05, JT08, JvdM09, Kol00, KM07, L WH

+

07,

evidence [A

CCHZ08]. ev olution [SA09]. ev olutionary [VvS08]. EWMA

[HT04]. Exact [SP05, R

GN02]. exactly [Zha05b]. example [Li02].

Examples [Zha05a]. Existence [RBD09]. expansion [JW03]. expansions

[AS08a, BCD02, GR03, Lah07, LRZ03]. exp ectation [FM03]. exp ected

[FR02]. exp erimen tal [Pro00]. exp erimen ts

[BB09, Car02, Car07, L WH

+

07, Loh08, MS08]. Explicit [IK06]. exp onen t

[Co e08]. exp onen tial [Bei00, CL00, DJ06, FM03, GHKM01, Imh01, Scr06].

exp onen tially [Sc h07]. expressions [CY06]. Extended [Hel06].

Extending [HMV09]. extrap olation [HPT02]. extrema [HV06]. Extremal

[Che05]. Extreme

[Dre01, EPdH01, EL06, EdHL06, ES09, GS09, GLdW03, Rob09, dHL03].

extreme-v alue [ES09, GS09]. Extremes [DK01, GS08, MS00b, dHP06].

extrinsic [BP03, BP05].

factor [DS02, WW02]. factorial [BC03, CM01, CM02, CY04, DS02, PX09,

RBD09, WX01a, WX01b, Xu06, Y e03]. factors [BM00, CY04, Zh u03].

failure [CFZZ07, NKY09]. F alse [Sar02, Sar06, ABDJ06, BY01, DJ06,

Efr07b, FDR07, FDR09, GW04a, MR06, SG09, Sto03, W u08]. families

[CL00, FPW01, FM03, GHKM01, Scr06]. family [CV03, ZR

Y09].

familywise [LR05, RS06a]. F ast [A

T07, Aud09, SS07]. fault [HR00]. FDR

[Chi07, GBS09, Sar07]. feature [PBHT08]. features [FF08]. F ence

[JR GN08]. field [GPPVW09, LL00, vdVvZ09]. fields

[AS08b, A

C09, CWTG08, CW04, CT06, KSC07, LB06, Loh05, Mar06,

NSY08, SSSW03, TW08]. filamen tary [A

CDH06]. filling [QA

W09].

filtering [A

CD09b, ZH08b]. filters [K ¨ un05]. Financial [Myk03]. Finite

[Kim04, Nad08, R

W00, BD08, BG01, HR

W07, IK06, Kou04, LM07a, Nob04].

finite-sample [BD08]. first [Cha07]. Fisher [BD08, Lua04]. fit

[A CH04, BRS06, BM06b, But07, DHV05, FL06, JW07, Jan00, Jia01, Joh04,

Jup05, KK04, KK09, OGV09, Roh08]. fitted [BO08, Jia07]. Fitting

[KL06a, Nai04, R

W01]. Fixed [DZM09, Loh05, CL00, P

A05]. Fixed-domain

[DZM09, Loh05]. Flexible [RMC08]. fMRI [SSSW03, ZY08a]. forecasting

[Ing07, SA09]. form [AS08a, CY06]. formal [BBS09, EHJL08]. forms

[KT01d]. form ulation [HR09]. forw ard [CM05, Zh u04]. foundation

[LMR

+

08]. four [DHP00]. F ourier [DM03, Lah03, MM09]. fractal [CW04].

fraction [PX09]. fractional [BBLR05, BC03, CH06b, CM01, CM02, DS02,

Rob05, SP05, TV07, WX01a, WX01b, Xu06]. F railt y [FL02, GZH09, KLF04].

frames [CD02]. framew ork [RBK05, ZFLS05]. free [DHV05, KK09].

freedom [MW00, ZHT07]. frequency [ASJ09a, GHR04, NL06].

F requen tist [IR05, P en06, A

CH04, CK08a, CK08b, DGMS00, Y ua09]. F uh

[Jen10]. full [GZH09]. fully [GY02]. F unction

[BGA07, GJW01b, A

CH04, AK05, A

W05, BHL05, CW08, CT02, CL06c,

Dal05, EM05, F ri01, HQ07, HM04, JvdM09, LQS00, PR06, Reb05, RSD07,

SZ00a, SZ01, WBCL08, Y e03, Zen04, Zh u03, ZCY04]. F unctional

[HKST00, JWZ09, JN00, PS09, YMW05, BWB

+

07, BHK09, But07, CL05b,

CL06b, CH06a, CKS09, HMW06, HH07, HMY09, LM00, MS05b, ZC07].

F unctionalit y [AH05]. F unctionals

[Jam05b, KT01c, CL03, CL04b, CL05c, DSW09, M ¨ ul09, R

GN02, TT00].

F unctions [BW01, GJW01a, BMT07, BW02, BW04, Can03, Efr08, FZ04,

GM07, HH00, HY05a, HV06, HM07d, Jan00, JL

T09, L WH

+

07, LNV03,

Mar03, MN09, Mer07, NWJ09, SZ00b, Zuo03]. fused [Rin09]. FWER

[Sar07].

GA CV [GKK

+

00]. Game [GD04]. Gamma [Jam05b, vdVvZ09, BLBL02].

GAR CH [BH04, KY05, LM03, MS00b, MS06, W an02]. Gaussian

[AS08b, A

C09, AH03b, AH05, BLBL02, Bar04, BHL05, BGH09, BCLZ04,

BTW07, CW04, Co e08, DP06, GW00, GR06, GHR01, HMZ04, Jia05, LL00,

LRZ03, LB04, Loh05, MP04, MR

T08, NSY08, P au05, P en06, PR08b, RMC08,

SMT08, SS07, vdVvZ08, vdVvZ09]. General [CK08a, JZ09, SZ00a, Zha05b,

ASM04, AH06, Bha06, BK01, CT05, GEGMMI08, GZH09, HM07d, LZC05].

Generalization [FMS04, KP02, KP05b]. Generalizations [LR05, RS06a].

Generalized [CB05, FZZ01, F

CZ02, MS05b, WX01a, WX01b, ZZ06, BSK05,

BHZ06, HT04, Hun04, Jia07, MS05a, NS01, R

W07, Sar07, SG09, Sc h01,

SLM00, XY03, YPM08, vdG08]. Generalizing [Sar08]. generated [MF09].

generating [BW04]. genetic [CKS02]. Geometric

[CY04, BB01, DHL09, DS02, GG08, HS02, Kou04]. Geometry [SS00, Kol00].

Gibbs [F

GR00, JT08, JH04, PR08a]. glasses [Cha07]. Global

[Jan00, A

C04]. globally [BD08]. GLR [BLBL02, HT04]. GMM [CHT08].

Go o dness [But07, JW07, Jia01, KK09, BRS06, DHV05, FL06, Jan00, Joh04,

Jup05, KK04, OGV09, Roh08]. Go o dness-of-fit

[But07, JW07, Jia01, KK09, DHV05, FL06, Joh04, KK04, OGV09, Roh08].

gradien t [F ri01, GPPVW09]. Graph [LMP01, AP06, LPM03, RS02].

Graphical [GHKM01, BC02, GH02, GMS06, Mad00, RMC08]. graphics

[FS02b]. graphs [ARS09, LM07b, MW09, MB06, VR09]. Greedy

[F ri01, BCDD08, Jon00, L

W08]. Grenander [KL05]. group

[CR01, GLM03, Li02]. group ed [ZR

Y09]. groups [DG05, DG06, Zh u03].

gro wth [Imh01, WH06a]. guide [FWF09]. Gum b el [PSS09].

half [DH02]. half-spaces [DH02]. harmonic [DMP05]. harmonics [MP04].

harmonizable [LR02, LR03]. Hausdorff [SSN09]. ha ystac ks [JS04].

Hazard [CFZZ07, HV05, Ho06, KL03a, Kim06, LNV03]. Hazards

[FL02, BPP09, Che04, CZ07, HKST00, KL03b, KLF04, SGM09, Zen05].

hea vy [P en04, PQ06]. hea vy-tailed [P en04]. Herb ert [Ano03, Sie03].

Hessian [CL04c]. heterogeneous [DJ04]. heteroscedastic

[CW08, DHL09, GK08, Imh01, KL06a, KR09, SM06b]. Hidden

[BC03, AR09a, F uh03, F uh04, SS00]. Hierarc hical

[BG05, BST05, JH04, LM07a, MLD09, PR08a, ZR

Y09]. High

[A W09, FF08, KY05, Mar06, MvdGB09, MB06, SBY08, WR09, vdG08,

ASJ09a, A

GL05, BG09, B ¨ uh06, bCH09, Dry05, Gre06, HHM08, Jia07, JT08,

JM09, MKB09, MY09, Ow e00, PBHT08, PQ06, XH09, ZH08a].

High-dimensional

[A W09, FF08, MvdGB09, MB06, WR09, vdG08, BG09, B ¨ uh06, bCH09, Dry05,

Gre06, HHM08, JT08, MKB09, MY09, PBHT08, XH09, ZH08a]. high-order

[A GL05]. High-resolution [Mar06]. Higher [CK08b, DJ04, HS07, HJ08].

Higher-order [HS07]. Hill [DRdH00]. Ho c h b erg [FZ06, Sar08].

Homo dyne [BGA07]. homogeneit y [HP08, STT03, ZZ06]. homogeneous

[Lan04]. Hough [GZ04]. h ull [CG06]. h ulls [Kol09]. h un ting [HMZ04].

Hurst [Co e08, GH07]. Hybrid [Ber04, Y ua09]. h yp ergeometric [BW02].

h yp erpriors [BST05]. Hyp otheses

[DS01, Jia02, BHL03, BHL05, Bar07, BRS06, FR02, KSC07, MR06, Rom05].

Hyp othesis [CL09, Kar05, L

W02, NS09].

i.i.d [Ren03]. ideal [CP09]. idealism [AH03b]. ideals [GW04b].

Iden tifiabilit y [AMR09, LS03, SKF09]. Iden tification [MT05, CR08].

iden tifying [WW07b]. iden tit y [Jam05b]. if [Men08]. Ignorabilit y

[Jae05, LC04]. I I [BM04, BP05, PP00]. I I. [HOP06]. ill [CD02, CG06].

ill-p osed [CD02, CG06]. Image [PS03, DMM03]. images [HM07c]. imaging

[KSC07]. implications [CHS09, Jia02]. imp ortance

[CDS06, DGMR07, PSS09]. imp ortan t [Gel05]. Impro v ed

[GLX06, OGV09]. impro v emen ts [Rob05]. Impro ving [Lia09, MP01].

imputation [Kim04, R

W02]. inadmissibilit y [CS05a]. inciden tal [Mor09].

incomplete [Nau06]. increasing [HV05, NBPW04]. incremen ts [RLP03].

indep endence [FF08, GBS09, GQR07, Lah03, SS00, Son09].

indep endencies [MW09]. indep enden t [CB06, Kom04, RLP03, SXS05].

indep enden tly [MR06]. index [GLdW03, HJS01, SZ05]. Indicator [Y e03].

indirect [But07, GTZ06]. individual [DM03]. induction [BK01].

inequalities [BM06a, BM06c, CGPT02, CL

V06, Efr08, Kol06a, Kol06b,

SW06, Tsy06, vdG06]. inequalit y [CP04]. Inference

[GR01, HY03a, HWH07, KS07, Rob09, SMT08, ¸

SM06a, WF09, AH06, Aud09,

Ban07, BG03a, Bun04, CK08b, Cho04, DR06a, D

W08, GS09, GK08, HH05,

HP06, HOP06, Jia05, KLF04, KZW06b, LF08, Lee09, MS04, Osi09, R

W02,

RMSE08, Rei03, Rob05, R

W00, RBK05, SG07, YZ04, Y ua09, ZL09].

inferences [ZC07]. infinite [BG03a, KvdV06, Scr06, WLP07].

infinite-dimensional [BG03a, KvdV06, Scr06, WLP07]. Infinitely [GT01].

Influence [ZCY04, CT02, ZILZ07]. Information

[NEW04, H¨ os03, Ing07, Jia05, LPS08, LP10, Lua04, SXS05, Zha05a, Zha06].

ingredien ts [DHP00]. inhomogeneous [MS04]. Institute [Bic08].

instrumen tal [HH05]. In tegral [KSC07]. in tegrals [Ols07]. In tegrated

[GJW01a]. in tegration [SP05]. in tensit y [GCLN02]. in tensiv e [MP07a].

in teractions [DS02, WW02]. in teractiv e [FS02b]. in terdirections

[HP02b]. in teresting [Li02]. in terference [KM00]. in terpretable [JWZ09].

in terpretation [Sto03]. in tersections [Bha06]. in terv al [P en04, PT00].

In terv als [BCD02, CL04a, CLL08, HPT02, HL05a, Myk03]. in terv en tion

[MKB09]. in trinsic [BP03, BP05]. in tro duction [KY04]. in v ariance

[CSW06, CSW07, Li02, L

Y07]. In v arian t [Jer05, Mad00, RS06b, SW04].

In v elop e [GJW01a]. in v erse

[AB06, BLBL02, CD02, CGPT02, CG06, HR08, HR09, KM03, vdVvZ09].

in v erse-Gaussian [BLBL02]. in v ertible [SW07a]. in vited

[Lai03, Sie03, Zha03]. isomorphism [CY04]. isotonic [Zha02]. isotropic

[AS08b, A

C09]. It^ o [MZ06]. item [CY09]. Iterated [HL05a]. Iterativ e

[JL W07, Bha06, CL04c]. IV [CC06, CC09].

jac kknife [JL

W02, Lah05]. jac kknife-after-b o otstrap [Lah05]. jac kknifing

[Mar03]. Jacobi [Joh08]. John

[Ano02a, BB02, Bri02a, Bri02b, Dem02, FS02b, Hub02, Sp e02]. join t

[RBK05, ZC05a]. jump [BKL

+

09, Ste00]. jump-p enalized [BKL

+

09].

jumps [ASJ09a, ASJ09b, JT09].

Karl [Ow e09]. Kernel [FBJ09, GLdW03, HSS08, WM02, EM05, HH01,

KSC07, LF08, LB04, LNV03, OGV09, WY07]. Kernel-t yp e

[GLdW03, EM05]. k ernels [HMZ04, SS07]. Kiefer

[CSW06, CSW07, DHP00, MP07c, WW07a]. KL [Zha06]. KL-en trop y

[Zha06]. Klein b erg [CHC03]. Kou [AL06, CK06, ML06, WZ06]. Kriging

[Ste02]. Kullbac k [GLX06].

L2Bo osting [MR

Y07]. lac k [BM06b]. Laplace [BW02]. Large

[BP03, BP05, BMW03, Gil00, BJYZ09, BC09, BL08b, GKK

+

00, HR

W07,

Kar08a, Kar08b, KM07, LF09a, L

W02, MR06, MR07, RMSE08, R

W00, XY03].

large-dimensional [BJYZ09, Kar08a]. larger

[Bic07, CL07a, CT07a, CT07b, EHT07, FS07, Rit07]. Largest [Joh08, Joh01].

Lasso [MB06, MY09, FK00, Rin09, ZHT07, vdG08, BR

T09, MR

Y07, ZH08a].

Lasso-t yp e [MY09, FK00]. laten t [AMR09, CY01, P

A05]. lattice [ZFLS05].

la w [L

Y07]. la ws [SW04]. la y out [Ber04]. Learning

[JR T08, A

T07, Aud09, BCDD08, Gre06, HSS08, MN06, Tsy04]. Least

[BDT01, CD01, EHJT04, SZ01, BKL

+

09, BC07, FSR08, LF09b, Zha09].

least-squares [FSR08]. Leibler [GLX06]. length [A

W05, CKS02].

length-biased [A

W05]. lengths [CFR

C07]. Lev el

[ST07, CC06, SSN09, XW05, Y e03]. L ´ evy [ASJ07, Jam05a]. life

[Bri02a, KMS00]. lifetime [FLZ06]. Lik eliho o d

[BW01, Ban07, Drt09, FZZ01, F uh10, F uk03, Jen10, Zen05, AS08a, A

CD09a,

A GL05, BR

W09, BW09, BF00, BS07, BPR09, BM08, Cha09, CZ07, CAMMI08,

Dah00, DP06, DGT06, DG00, DMR04, DZM09, EL00, ES09, F

CZ02, FP04,

FZ04, FLZ06, FWF09, FHS09, F uh06, GvdV01, Gil00, GZH09, GJ09, HS07,

Hen04, HMV09, JZ09, KN04, LF08, LRZ03, LC05, LS03, LC04, MK05, Men08,

Mor09, NL06, PKJ02, PP09, P en04, R

W02, Ren08, RZ06, Sc h07, SM06b,

SG07, Tsa04, W al01, WZ05, W

C09, WZ07, ZC05a, Zha08a, ZL08a, ZL08b].

lik eliho o d-based [R

W02, WZ07]. Limit

[BW07, BR

W09, CWTG08, DM08, MS00b, A

GL05, Cho04, Loh08, PR06].

Limiting [GMW08b, Lin07, Rob09, ZH06]. limits [Joh08, MS06]. line

[HR00, VNG09]. Linear

[GT01, JL

W07, KT01c, ALL05, A

CD09b, BHL03, BHZ06, BK01, B ¨ uh06,

CL03, CL04b, CL05c, CH06a, CLL08, CKS09, DHV05, GCL01, HH00, HH07,

HL T04, HR08, JWZ09, JM04, Jia05, Jia07, KM03, L

T05, MK05, MLD09,

MS05b, MSW06, M ¨ ul09, RZ07, SW04, SW07a, SLM00, VNG09, WZZ09,

WM02, W u07, XH09, YM09, YMW05, ZH08a, ZW09, ZL09, vdG08].

linearit y [Ow e00]. link [Hel06, HM04, HM07d]. link age [H¨ os03]. LM

[BD08]. Lo cal [A

GL05, BBM05, BM06a, BM06c, BO00, CZ07, CL

V06, DK01,

FLZ06, FWF09, HL

T04, Hua03, Jon00, Kol06a, Kol06b, Ow e08, PS04, SW06,

Tsy06, ZW09, vdG06, BS07, GQR07, GM07, HC08, Nai04, PKJ02, PSS09,

Rob08, Sha00, SP05, SY00, SY03, Sp o09, ZILZ07]. lo calized [L

W04].

Lo cally [FH08, ST01, VvS08, Co e08, Dah00, DP06, YS09]. Lo cation

[FYZ01, A

Y02, CR01, CAMMI08, DSW09, HP02b, Hen04, SBZ04]. lo ci

[GX00]. log [BR

W09, BK01, MK05, MLD09]. log-conca v e [BR

W09].

log-lik eliho o d [MK05]. log-linear [BK01, MLD09]. logistic

[A GL05, CY09, FHT00, ST01]. long

[BHKS06, CL08, CL10, CHS09, CSW06, CSW07, GR03, GK08, Lah03, NL06].

long-range [BHKS06, CSW06, CSW07, Lah03, NL06]. long-run [CHS09].

Longitudinal

[GR01, BSK05, HMW06, L WH

+

07, MS00a, SZT07, WF09, YMW05]. loss

[GLX06, LS03, NWJ09, SKF09]. lo w [GHR04, HY03a, JM09, WW00]. lo w er

[NS09]. LR [BD08]. LR

T [BJYZ09]. Lucien [Ano02b, Y an02, vdV02].

MA [L

T05]. mac hine [F ri01, HSS08]. mac hines [BBM08, SS07, SA09].

made [BRS06]. magnitude [GG00]. Mahalanobis [HP02b]. main [DS02].

Ma joran t [CD01]. Ma jorization [ZFLS05]. mak e [DRdH00]. Mallia vin

[PR08b]. Manifest [CY01]. manifolds

[BP03, BP05, CR01, HL07, Jer05, Jup05, Jup08]. Man y

[GT01, AMR09, BM00, GCL01, Zen04]. MAP [GJ09]. mapping [GX00].

Margin [KP02, Lec07, RSD07, TvdG05]. Marginal

[BR02, CD01, KM07, AR09b, HM08, Zen04, Zen05]. mark ed [MP07b].

mark er [H¨ os03, VJ03]. Mark o v

[LPM03, ARS09, AP06, AR09a, CWY09, CM05, CS00, CT06, DR06b,

DMR04, EHJL08, F uh03, F uh04, HS02, LMP01, Mad00, RS02, RSV02].

marks [SGM09]. Martingale [KK04, Mer07, MS06]. matc hing [RS06b].

Mat ´ ern [Loh05]. Mat ´ ern-t yp e [Loh05]. Mathematical [Bic08]. matrices

[AZ08, BL08b, DMO08, DG12, Kar08a, Kar08b, LL00, RMSE08, STT03,

SMT08]. Matrix [MW09, BJYZ09, Bic08, BW02, Kar08b, KMO03, LF09a,

L W02, Nad08, SZT07]. maxima [KT01d, LL09a, NSY08]. Maximal

[DMM03]. Maximin [Imh01, BD07]. maximization [FM03]. maximizing

[DF01]. Maxim um

[A CD09a, BZ01, EL00, ES09, Lua04, BR

W09, BW09, BMT07, BPR09, CT02,

CM01, CM02, DP06, DGT06, DG00, DMR04, DZM09, GvdV01, Gil00, GD04,

Hen04, JZ09, LRZ03, Mor09, PP09, RZ06, SM06b, W al01, ZC05a, ZCY04].

maze [A

CCHZ08]. MCMC [BC09]. MCMC-based [BC09]. Mean

[DJR04, BHL05, BG03a, BHKS06, BS09, CL02, HH00, HM06, KMS00,

LCC03, Lia00, MP01, Mar03, P en04, STT03, WBCL08, WZ00].

mean-squared [HM06]. meaningful [DMM03]. means

[A GP07, BP03, BP05, BG09, JZ09, RLP03, ZCH04]. measure

[EPdH01, ES09]. measuremen t [KS09, L

Y07, W an04]. measuremen ts

[DHM08, ZC05a]. measures

[Bha06, CH02, GKM06, NBPW04, RLP03, ZILZ07]. Measuring [SRB07].

mec hanics [Hel06, KZW06b]. median [A

CD09b, BCZ08, CT02, YZ04].

medians [Zuo03]. meet [HN07]. memory

[CL08, CL10, GR03, GK08, MR

T08]. meta [Ow e09]. meta-analysis

[Ow e09]. metho d

[BL07, CG06, CC06, CSX09, FZ06, GR05, Ho06, LB04, MM09, MP06, Mor09].

Metho dology [HH07]. metho ds [AR09a, bCH09, CHR00, Cho04, DM08,

HP02a, HM03, HH05, HMW06, HM07c, HSS08, JR

GN08, LZ06a, Lia09,

LNV03, L

V04, RS06b, Ste00, WZ07, Zha03, Zha04, Zha05b]. microarra y

[KM07, TS06]. microarra ys [Efr03]. Minimal [VR09, JW03]. Minimax

[BGA07, CL04b, Dre01, ZH05, Asl06, GLX06, GG00, MS05a, NS01, Zha05b].

minimaxit y [DJ06]. Minimization [CL

V08, BM06a, BM06c, CP09, CL

V06,

Kol06a, Kol06b, SW06, Tsy06, Zha04, vdG06]. Minim um [KS09, CC09,

CY04, CT05, DF01, GD04, IK03, WX01a, WX01b, WW02, Xu06, Zha06].

mining [JT08]. minors [DMO08, DG12]. mirror [JR

T08]. Mises

[GQR07, KL04, Kim06]. Missing

[LC04, DGM06, M ¨ ul09, NEW04, NKY09, R

W02, SG07, W

C09].

Missp ecification [KvdV06, P at01]. Mixed

[Rad08, CLL08, GM05, Jia01, Jia05, JR

GN08, Lua04, MS08, ZZ06].

mixed-effect [GM05]. Mixed-rates [Rad08]. Mixing

[Y an00, BCV01, BDN02, RR05, TMG09]. mixture

[BMV06, CL09, DHP00, GW00, HZ03, JMP01, Nob04, Ste00]. mixtures

[CJL07, CR08, DJ04, DGMR07, GvdV01, GvdV07b, Hen04, Hof03, HWH07,

RL05, RS06b]. MLE [GMW08a, GMW08b, MP01]. MLS [P at01]. MM

[Hun04, HL05b]. mo dalit y [DK04]. mo de [SZ01]. Mo del

[FL02, T au01, W eg03, ALL05, BCV01, BHL03, BGH09, BB04, BWB

+

07,

BC02, BP04, BS08, BMV06, BO08, Bun04, CP09, Cha06, Che04, CGT08,

CAMMI08, DGM06, FL06, GHKM01, GG00, GZH09, HP04b, HM04, HJS01,

Jia01, JR

GN08, JH04, KMT07, KL04, Kim06, KS09, KM00, LM00, LP06,

Lee09, Lia09, L

T05, LSV08, LC04, LF09b, MS00a, McC02, NKY09, P on03,

RBK05, R

W01, Sc h01, Sp o00, W al01, WW00, WY07, ZFS09, ZY08b].

Mo deling [Li02, GZ01, Hel06, HKST00, LL08b, Lok08, MvdGB09]. Mo dels

[F uh10, Jen10, LMP01, LM03, P at01, dHP06, AH03a, AMR09, And02, AP06,

AR09a, ADB07, AHHR09, Ban07, BST05, BR02, BHZ06, BDT01, BMW03,

BK01, B ¨ uh06, BM08, BS09, CFZZ07, CL07b, CR01, CY09, CLL08, CHT08,

CWY09, CL09, CKS02, DM03, DMP04, DMR04, DHP00, FH08, FSR08,

F uh03, F uh04, F uh06, F uk03, GK01, GKK

+

00, GHKM01, GH02, GMS06,

GCL01, Gil00, GM05, GL05, GK08, HY03a, HM06, HM07a, HS07, Hof03,

HM07d, HHM08, Hun04, Imh01, IS01, Jia05, Jia07, KK04, KL01, KL03a,

KL03b, KP05a, KLF04, KS07, KL06a, KY05, LZ06a, LL00, Lan04, LPM03,

Lin00, L

T05, Lin07, LL09b, MK05, Mad00, MS08, MP05a, MP06, MLD09,

Men08, MS04, MPY09, MS05b, MSW06, NEW04, Osi09, PR08a, RMC08,

Ren08, RS02, RZ06, ¸

SM06a, Sk o00, SKF09]. mo dels [Ste00, SZ05, SLM00,

SGM09, SG07, WLP07, W an02, W an04, WF09, WZZ09, W u07, XH09, YS09,

YPM08, ZW03, Zha08a, ZL09, ZZ06, ZL08a, ZL08b, vdG08]. Mo derate

[IK03]. mo dified [HS07]. momen t [BW04, JSZ04, KY05, NS01, TK03].

Momen ts [DMO08, DG12, FPW01, HL08, SS00]. Monomial [GW04b].

Monotone [BW01, BW07, Ban07, EL00, HV05, Ho06, KMS00, MN09].

monotonicit y [Dur07, GSvdV00, HH00, HH01, JN02]. Mon te

[AR09b, BPR09, Cho04, CM05, DM08, FM03, K ¨ un05, SG07]. Motion

[CD01, GJW01a]. motiv ated [A

CH04]. mo ving [Jam05a]. m uc h

[Bic07, CL07a, CT07a, CT07b, EHT07, FS07, Rit07]. m ulti

[BZ09, XW05, YZ02]. m ulti-armed [YZ02]. m ulti-lev el [XW05].

m ulti-sample [BZ09]. Multidimensional

[Zuo06, BW09, JT09, LPS08, LP10]. m ultila y er [F uk03]. m ultilinear

[KT01d]. Multinomial [Lan04, Car02, LL09b]. Multinomial-P oisson

[Lan04]. Multiple [FR02, GX00, Rob08, BY01, BB02, CH09, CS05a, CS05b,

CSX09, FS02a, HP04a, Kim04, LRS05, R

W07, Sar02, Sar06, Zh u03].

m ultiplicativ e [LNV03, O

W00]. m ultip oin t [H¨ os03]. Multipro cess

[CM05]. Multiresolution [DK01]. Multiscale

[DS01, D

W08, KN04, Sp o09, W al01, A

CDH06, Shi04]. m ultistage [Bar07].

m ultistep [Ing04, Shi04]. m ultistep-m ultiscale [Shi04]. m ultitreatmen t

[HZ04]. m ultit yp e [MT05]. Multiv ariate [AK05, Joh08, Kol03, LL08a,

MN09, A

Y02, AS08a, AFR00, A

VYZ09, AHHR09, CFZZ07, Car02, CHS09,

GQR07, HZ03, HQ07, HP02b, Kol00, LZ06b, Loh08, MM09, RL05, Rei08,

RR Y03, STT03, Sri03, TS06, TW08, YM09, ZCH04, ZH06]. m ultiw a y

[CDS06].

Narro w [MR01]. Narro w-band [MR01]. Near [CP09, KL06b]. Near-ideal

[CP09]. Nearest [HI01, bCH09, HPS08]. nearest-neigh b or [bCH09, HPS08].

nearly [BC07]. necessarily [AH03b]. necessary [Lah03]. NED [Lin07].

Needles [JS04]. needlets [BKMP09a, BKMP09b]. NEFs [BLBL02].

neigh b or [BD04, bCH09, HPS08, HI01]. neigh b or-balanced [BD04].

neigh b orho o d [CT06]. neigh b orho o ds [CL05a]. nested [HM06, QA

W09].

nested-error [HM06]. net [Loh03, ZZ09b]. nets [Ow e08]. net w ork [Jon00].

net w orks [F uk03]. neural [CL07b, F uk03, Jon00]. neutral [Jam06]. no

[JSZ04]. noise [AH03b, AH05, BCLZ04, JvdM09, P en06, SA09, WW00].

Noisy [BGA07, GH07, GZ06, HM07c, KSC07]. Non

[BZ01, AH03b, CW04, HMZ04, Jia05, P en06, Ren03]. Non-elliptical [BZ01].

QTL [GX00]. Quadratic [LMR

+

08, But07, CL05b, CL06b, LM00].

quadrature [Loh03]. Qualitativ e [DS01, BHL05]. quan tify [HM09].

Quan tile [HW09, Kim07, WZZ09, Che05, WF09, ZW09, ZY08b]. quan tiles

[Co e08, HL08, HL05a, Koz03, Lah05, PQ06, W u05]. quan titativ e

[CY04, GX00]. quan tities [CKS02]. Quan tum

[BGA07, Hel06, Kar05, Lua04, NS09]. Quarter [PX09]. Quarter-fraction

[PX09]. Quasi [SM06b, BW09, DP06, FWF09, LC05]. quasi-lik eliho o d

[FWF09, LC05]. quasi-maxim um [BW09, DP06].

Quasi-maxim um-lik eliho o d [SM06b]. quaternary [PX09]. Quotien t

[Zha08b].

Rademac her

[BBM05, BM06a, BM06c, CL

V06, Kol06a, Kol06b, SW06, Tsy06, vdG06].

Random [Bic08, HL02, TW08, AH03a, AS08b, A

C09, A

CDH06, BC02,

BCLZ02, BG03b, BW04, CWTG08, CT06, GG08, JH04, Kar08b, KR09,

LL00, LB06, Loh05, LC04, L

W04, Mar06, M ¨ ul09, NSY08, NBPW04, P an09,

PSS09, RLP03, Rei08, SSSW03, SZT07, Zha05a, vdVvZ09]. randomization

[RBD09]. randomizations [BB09]. Randomized

[YZ02, Dip03, GKK

+

00, HZH09, Loh08]. randomized-adaptiv e [HZH09].

randomly [ASM04, MF09]. range [BHKS06, CSW06, CSW07, Lah03, NL06].

Rank [ADB07, GS09, HP04b, And02, HP06, HOP06, HVW06, HP08, ZH06].

Rank-based [ADB07, GS09, HP04b, HP06, HOP06, HP08]. Ranking

[CL V08, HM09]. ranks [HP02b, Roh08]. Rate

[HM07d, Sar02, ABDJ06, BY01, BS09, DJ06, FDR07, FDR09, GL05, HV05,

HWZ07, Ho06, LR05, MP07a, RS06a, SG09, Sto03]. Rate-optimal

[HM07d, GL05]. Rates

[GW00, SW01, vdVvZ08, A

T07, Aud09, BKL

+

09, Efr07b, GGvdV00, Gho01,

GvdV01, GvdV07a, GvdV07b, GMW08a, HP04a, HH07, HL02, Hua04, Jia07,

Joh08, LF09a, Rad08, R

W07, Sar06, Scr06, SS07, VW01, WLP07]. Ratio

[BW01, FZZ01, BF00, Cha09, Drt09, F

CZ02, FZ04, F uk03, HS07, LS03, Tsa04].

rational [IS01]. realization [CHC03, IW05]. recognition [BG05, CHC03].

reconstructing [GKM06, HM07c]. Reco v ering [CD02, GZ06]. reco v ery

[Kol09, LF09b, MY09]. recurrence [HS02, SM06b]. recurren t [KT01a].

Recursiv e [Bel00, K ¨ un05, Mad00, MPR05, TMG09]. Redescending

[KT01b]. reduced [And02]. Reducing [CPW07]. Reduction

[HJPS01, CCL02, CHR00, CL02, Co o04, FBJ09, HY05a, HR09, LCC03,

LZC05, L

Y07, LD09, L

WT09, Xia07, ZH08b]. reference [BBS09, CV03].

refinemen ts [Rin09]. Regazzini [Jam05b]. regime [DMR04]. regions

[BEM01, DKM09, DG00, LL08a, LL09b, PQ06, Shi04, Tsa04]. Regression

[BZ01, GT01, Ren03, And02, BCV01, Bar04, BHL05, BMT07, BO00, BMW03,

BCLZ02, BL07, BCZ08, BDN02, Bun04, BTW07, CH06a, CW08, CZ09a,

Car07, CR01, CZ07, Che05, CHR00, CvK03, CL02, CL06c, CKS09, CGLZ09,

DKM09, DHM07, DM01, DF00, DF01, DM03, DMP04, DHL09, Efr05, Efr07a,

EHJT04, FHT00, FBJ09, GK01, GL

T06, GW05, GY02, GSvdV00, GR06,

GG00, GN06, GL05, GX00, GK08, HH00, HH01, HM03, HM06, HH07, HL

T04,

HL02, HM07d, HR09, HKST00, Hua03, HHM08, HC08, JWZ09, Jia02, Jon00,

JN00, KK04, KK09, Kim07, KLF04, Kou04, KS09, KR09, L

W08, LZ06a, Leu05,

LZC05, L

Y07, LL08b, LZ06b, MS00a, MS05a, MW00, M ¨ ul09, NEW04, ND03,

Ols07, PBHT08, P on03, Rei08, SBZ02, SBY08, Sc h01, ¸

SM06a, SZ01, Sk o00].

regression [ST01, SSG05, VNG09, WBCL08, WF09, WZZ09, W eg03, XH09,

Y an07, YMW05, Zen05, Zha02, ZW03, ZH08a, Zha09, ZW08, ZY08b].

regressions [CCL02, LCC03]. Regressors [BZ01]. regret [GG00, SDG06].

regular [CM01, CM02, HS07, RBD09, Xu06]. Regularit y [KT01b].

regularization [BL08a, CG06, DKM09, LB04, L

W04, Zha09]. Regularized

[BL08b, AZ08, L

V04, LF09b, RZ07]. reinforced [MF09]. rejection [FDR09].

rejectiv e [A

GL05]. Rejoinder

[CT07b, Kol06b, KZW06a, WH06b, ZL08b, FHT00, HL02]. rejoinders

[BBB

+

04]. related [CLL08, ZH06]. relations [CFH07]. relativ e

[DH02, IKL00a, IKL00b, SDG06]. relaxations [A

W09]. reliabilit y

[GW04b, Reb05]. renew al [PP00]. renew al-t yp e [PP00]. R ´ en yi

[LP10, LPS08]. rep eated [DHM08, ZC05a]. replicated [TS06]. replication

[HY03a]. Reply [F uh10]. represen tation [HVW06, IK06, W u05].

represen tations [MW09, MY09]. repro ducing [LB04]. Resampling

[LZ06a, LB06, Shi04]. Residual [CL08, CL10, KMS00]. residuals

[GCL01, HT01, KY05]. resolution [CC06, CC09, Mar06]. Resolv able

[MR07]. Resp onse [BHR02, Ban07, CY09, HR00, MF09, R

W02, ZHCC07].

resp onse-adaptiv e [MF09, ZHCC07]. resp onses [M ¨ ul09]. restricted

[MW00, PP09]. restriction [STT03]. restrictions

[AH06, JM04, Reb05, TK03]. resulted [FH08]. Results [Sar02, BSK05,

CL07b, CC09, CM00b, CS05b, Mar03, Nad08, RLP03, SZ00b, ZC05a].

rev ersible [DR06b, Ste00]. revisited [CP04, Mou08, Ow e09]. ridge

[Can03, HM07b, MS05a]. ridge-parameter [HM07b]. Ridgelets [Can03].

Riemannian [Jup05, Jup08]. righ t [A

W05, Jam06, KL04, KS07, VJ03].

righ t-censored [VJ03]. righ t-censoring [KL04]. Risk

[CG06, Dre01, MN06, Zha02, BM06a, BM06c, Che04, CL

V06, Kol06a, Kol06b,

L V04, SW06, Sp o09, Tsy06, Zha04, vdG06]. risks

[BM04, GMW08a, GMW08b]. RKHS [HR09]. RMT [BJYZ09]. Robbins

[Ano03, Efr03, Sie03]. Robust [BZ01, BHZ06, BCZ08, bCH09, CAMMI08,

DF01, FYZ01, KLF04, MPY09, R

W01, YZ04, CZ09a, GR05, GEGMMI08,

GY02, GD04, HM07c, Hub02, SBZ02, SBZ04, SBY08]. Robustness

[CH09, A

C04]. Ro deo [L

W08]. ro ot [MM07, PS04, SW07a, TvdG05]. ro ot-

[SW07a]. Rosen blatt [Son09]. Rotation [SSSW03]. rules

[FF08, NS01, P en06]. run [CHS09]. Runs [DK01].

Saddlep oin t [BW04, JSZ04, RR

Y03, Kol03]. SAMC [Lia09]. same [IW05].

same-realization [IW05]. sample

[AZ08, BZ09, BD08, BP03, BP05, BO08, BMW03, CL00, CY06, Co e08, DL03,

FPW01, Gil00, GM07, JM09, Kim04, Kou04, L

W02, Mar03, MS00b, Nad08,

Ren08, R

W00, SZ00b, W u05, Zha08b, ZZ09a]. sample-fitted [BO08].

sampled [ASJ07]. sampler

[AL06, CK06, CK08b, F

GR00, KZW06b, ML06, PR08a, WZ06]. samplers

[JH04]. samples [BC09, BP04, DM08, FHS09, HR

W07, P

A05]. sampling

[A GL05, BO00, BMW03, Che04, CDS06, DGMR07, Gil00, HP04a, LM07a,

LBM09, Loh08, Nea03, Ow e08, PSS09]. SAMSI [Bic08]. satisfying [AS00].

saturated [VW01, WW07b]. SCAD [XH09]. SCAD-p enalized [XH09].

scalar [GHR04]. Scale [CM00a, Hen04, PSS09, SBZ04]. scanning [MP07a].

Scarf [GW04b]. scatter [DSW09, HP08, KMO03, ZC05b]. scatterplot

[Efr01]. sc heduling [FH00]. sc heme [AH06]. sc hemes [DGMR07, HT04].

Sciences [Bic08]. scop e [HMV09]. score [ZZ06]. scram bled

[Loh03, Ow e08]. screening [Ste02]. Searc hing [A

CCHZ08]. second

[DGT06, DHP00, FPW01]. second-degree [DHP00]. second-order

[DGT06]. Selecting [Ing04, WZ05]. Selection

[Efr01, FL02, BCV01, BHL03, BGH09, BB04, BP04, Bun04, CP09, CGMM09,

GHKM01, GG00, Gre06, HL05b, HN07, IW05, IR05, Jia07, JR

GN08, JT08,

JS05, Kou04, LM00, LP06, Lee09, LL08b, Lia09, LZ06b, LF09b, MP05a,

MB06, PBHT08, WR09, W eg03, ZH08a, ZR

Y09, ZILZ07, ZY08b]. selector

[Bic07, BR

T09, CL07a, CT07a, CT07b, EHT07, FS07, Rit07]. self

[Co e08, Dah06]. self-similar [Co e08, Dah06]. Semi [T au01].

Semi-P arametric [T au01]. semidefinite [A

W09]. semimartingale [GK01].

Semiparametric [BMV06, CH06b, CHT08, Hid05, Nai04, ZY08a, ALL05,

BRS06, BMW03, Bun04, CWY09, CK08b, DGT06, GL

T06, Gil00, GR03,

GZH09, KP05a, LL08b, LSV08, LL09b, NKY09, Nis09, Osi09, Ren08, SKF09,

W al01, WZ07, YM09, ZFS09, ZL09]. Semiparametrically [HP06, HOP06].

Separation [LMP01, LPM03]. sequence [BL07, HT01, RSV04, SY00, SY03].

sequences [CSW06, CSW07, HWZ07, HI01, JS04, Lin07, PSS09, W u05].

Sequen tial [CDS06, DG00, HM03, Mei06b, Mou08, PS00, Bei00, CL00,

CFH07, CY09, Che00, Cho04, CSW06, CSW07, DM08, GK01, LP05, Sie03].

Serial [HVW06]. series [ADB07, AHHR09, BDT01, Bri02b, CL08, CL10,

FPW01, GKL

T09, GZ01, Ing07, KT01a, KL06a, Lin07, MR

T08, Nis09, Rob05,

SW07b, SM06b, YM09, ZW08, ZW09, ZSW22]. set [Che04]. Sets

[WM07, BM07, Bha06, CJL07, GKK

+

00, GW05, RvdV06, SSN09]. setting

[Efr07a, PS09]. sev eral [GH02, GM07]. shap e

[DMP05, Dry05, HO04, HP06, HOP06, MW00, Nau06, Reb05, TW08].

shap e-restricted [MW00]. shap es [MP05b]. shared [GZH09]. Sharp

[Dal05, KT01c, Zha09]. sharp ening [CHR00]. short

[CL08, CL10, Lah03, NL06]. short- [Lah03, NL06]. shortcoming

[IKL00a, IKL00b]. Shrink age [Kom06, Ber04, P en06]. shrinking [CL05a].

sib [GX00]. sib-pair [GX00]. sided [CS05b]. Siev e [FZ04, GW00]. sign

[HVW06]. sign-and-rank [HVW06]. signal [WW00]. signed [HS07, Roh08].

Significance [DM01]. significan t [ZY08a]. Simes [Sar08]. similar

[Co e08, Dah06]. simple [Bar07, MP06, RSV04]. simplex [CKS02, DHP00].

Sim ultaneous [BR

T09, Kom04, Lec07, WW07b]. Single

[MZ02, HJS01, Sar06, SZ05]. single-index [HJS01, SZ05]. single-step

[Sar06]. Singular [Sri03]. singularities [Drt09]. Size

[ABK00, Efr07b, CL00, CY06, JM09, L

W02, NL04, Rob09]. sizes [XY03].

slab [IR05]. Slice [Nea03]. sliced [LZ07a]. small [DH02, KM07]. Smallest

[BEM01]. Smo oth

[MT04, YPM08, EL00, GvdV07b, HR00, LL00, MP05a, MP06, RSD07].

smo othed [HL05a]. smo others [Efr01]. Smo othing

[CKS09, GKK

+

00, CPW07, GM05, Lia09, LZ06b, WY07]. Sob olev

[Jup05, Jup08]. solution [Chi07, RZ07]. Solutions [PP00]. Some

[CL07b, CC09, CM00b, L

W02, Sar02, Zha09, BC03, F uh10, GK08, Jen10,

KL06a, Ren08, Zha00]. sources [SXS05]. Space

[F uh10, Jen10, BS09, CM00a, F uh06, Lin00, QA

W09, SSSW03]. space-filling

[QA W09]. spaced [ASM04]. spaces [CL04b, Dry05, DH02]. spacings

[LL08a]. Sparse [Kol09, L

W08, A

W09, BM08, CJL07, DJ04, DJ06, HHM08,

JS04, Kar08a, LF09b, MY09, Men08, Zha08a, ZL08a, ZL08b]. Sparsistency

[LF09a]. sparsit y [ABDJ06, ZH08a]. Spatial [BS07, dHP06, BBLR05,

Cha09, GL

T06, HL

T04, Jam06, LZ06a, L WH

+

07, LC05, NL04].

Sp ecification [GKL

T09, CGT08, GL05]. sp ecified [DS02]. sp ectra

[Hid05, VvS08]. Sp ectral [LR02, LR03, Bri02b, DK04, EPdH01, ES09,

GHR01, SW07b, ZSW22, vLBB08]. sp ectroscop y [SBY09]. Sp ectrum

[Kar08b]. spheres [Dry05]. spherical [BKMP09b, DMP05, MP04, Mar06].

sphericit y [HP06]. Spik e [IR05, CL07b, LS00]. spin [Cha07]. Spline

[WY07, BW07, GKK

+

00, Hua03, Kou04]. Spline-bac kfitted [WY07].

splines [CKS09]. split [BM07]. spread [HQ07]. SPR

T [F uh03]. Square

[TvdG05, BS09]. squared [DJR04, HM06, HT01]. squares

[BKL

+

09, BC07, FSR08, LF09b, SZ01, Zha09]. Stabilit y [PR08a]. Stable

[MP07b, MS06, A

CD09a]. Stahel [ZCH04]. State

[F uh10, Jen10, BS09, F uh06, Lua04]. state-space [BS09]. stationary [CW04,

CM03, Dah00, DP06, Hid05, LRZ03, LL09a, Nor09, Rob05, Rob08, dHP06].

Statist [F uh10, Jen10]. statistic [GM07, HS07, JSZ04, Lah05, TS06].

Statistical [Bic07, BBM08, CL07a, CT07a, CT07b, Che04, DR06a, Dry05,

EHT07, FS07, LB04, Lok08, MS04, O

W00, RMSE08, Rit07, TV07, Zha04,

ZC07, ZL09, Aud09, CHC03, FHT00, Gre06, Hel06, KSC07, KZW06b, MN06,

McC02, MM07, Myk03, SZ00a, SZ00b, Tsy04, vdV02]. Statistics

[FZZ01, GS08, IKL00a, BG01, Cha09, CL

V08, F

CZ02, HVW06, Hub02,

JW03, KvdV06, MP07a, SW04, TW08, ZH06, Bic08]. status

[GMW08a, GMW08b, MK05, VJ03]. Stein [PR08b]. Step

[WW07b, BM08, Cha07, CS05a, GBS09, Men08, Sar06, Zha08a, ZL08a, ZL08b].

step-do wn [GBS09]. Step-up [WW07b, CS05a]. step do wn [LRS05].

Stepup [RS06a, Sar07, LRS05, Sar08]. Step wise [Sar02, HN07]. Stiefel

[CR01]. Sto c hastic [Lai03, AS00, CHC03, CH02, Dip03, FH00, GW04a,

LZ06a, MP07c, Nis09, Sk o00, SM06b, TV07]. stopping [PSS09, ZY05].

strategies [CFH07, FH00, IR05, Y an00]. stratification [BO08]. Stratified

[GHKM01, FHS09]. stra w [JS04]. strength [ST07]. Strings [DK01]. Strong

[CSW06, CSW07, Sk o00, BC07, HJ08]. strongly [LRZ03]. Structural

[SZ00b, T au01]. Structure [HJPS01, Zh u03, AMR09, AHHR09, Mad00].

structured [LL00, Ols07]. structures [A

CDH06, VJ03]. Studen t [JSZ04].

Studen tized [Lah05]. studies [Che00, SZT07, WF09]. study [BD08, CR01].

sub class [Loh05]. sub ject [HH01]. subsample [NL04]. subset

[Gre06, HN07]. Subspace [AR09a]. subspaces [CH06b, RBD09]. success

[HS02]. Sufficien t [CCL02, JH04, Co o04, Lah03, VR09]. suitabilit y

[HM07a]. sum [KY05, ZH06]. sums [BG03b, Lah07, Zha05a].

Sup erefficiency [CL05a]. sup ersaturated [BC04, XW05]. Supp ort

[YS09, BBM08, BD07, KL06b, SS07, SA09]. surface [CFR

C07, HR00].

surfaces [HM03]. surrogate [L

Y07, NWJ09]. surv ey [BO00]. surv eys

[BO08]. surviv al [GZH09, KL01, PR06, Sc h01, Zen04, ZC05a]. surviv or

[A W05]. symmetric [CV03, GLM03, HWH07, MN09, NS09, RS06b, SMT08].

symmetry [Hel06]. syn thesis [LB06]. system [SA09]. systems

[GW04b, Lua04, Rob08].

table [BK01]. tables [BB09, CDS06, Lan04]. T ail [KT01d, EdHL06, Kol03].

tailed [P en04, PQ06]. T ailor [BRS06]. T ailor-made [BRS06]. tale

[MR Y07]. tap ered [DZM09]. T ensor [Lin00, KSC07]. T erry [Hun04]. test

[BF00, Cha09, CGT08, CL09, DL03, HY05b, HC08, Joh04, LRS05, Lia00,

OS09, Sar08, TW08, ZZ06]. testabilit y [Cat04]. tested [MR06].

testimation [A

GP07]. T esting

[ASJ09b, BHL05, Cha06, Co o04, DS01, GSvdV00, HH00, HV05, HM07a,

JT09, L

T05, Lin07, STT03, Son09, TK03, BY01, BG05, But07, CY01, CH09,

CSX09, DM01, EdHL06, FR02, GKL

T09, GL05, Kar05, KSC07, NS09,

OGV09, PS00, Rom05, R

W07, Sar02, Sar06, ST01, SRB07, YM09]. T ests

[BW01, A

CH04, BZ09, BLBL02, BHL03, Bar07, BD08, BRS06, BM06b, CL00,

CY09, DHV05, Drt09, FZ04, FL06, GQR07, HP02b, HP04b, HP06, HP08,

JW07, Jan00, JP03, Jia01, JN02, Jup05, Jup08, KK04, L

W02, LS03, RR

Y03,

Roh08, Shi04, SKF09, WW07b, ZH06]. T exture [LB06]. their

[A CH04, BC03, CvK03, Jia02, KY05, KT01d]. theorem

[Cho04, KL04, Kim06, Loh08, LZ07b, WW07a]. theorems

[A GL05, DM08, Lin07]. theoretical [CL07b, GX00, HM08, K ¨ un05]. Theory

[Dre01, GJW01b, Lia09, R

GN02, A

C04, ASM04, AS00, BW07, BR

W09, BP03,

BP05, Bic08, Bre04, BMW03, BCLZ02, BCLZ04, BC07, CL04a, CY09, CT05,

CS05b, DGM06, FS02a, GW04b, Gil00, GD04, H¨ os03, JL

W02, Kar08b,

MS00b, NKY09, Nis09, PP00, Rei03, SW07b, X

C08, Zha03, ZSW22, ZY08b].

third [MM07]. Three [KY04, DMP05, MR

Y07]. three-dimensional

[DMP05]. threshold [KS07, L

T05, P on03, ZW03]. Thresholding

[KM03, AH03b, AH05, BL08a, CZ09b, DJ06, ZH05]. thresholds

[JS05, MM07]. Tilted [CWTG08, Sc h07]. time

[ADB07, AHHR09, BDT01, Bri02b, CFZZ07, CL08, CL10, DR06a, DGM06,

FPW01, FSR08, GK01, GKL

T09, GZ01, Ing07, KT01a, KL06a, Lin07, Lok08,

MS04, MPR05, MR

T08, Mou04, NKY09, Nis09, Rob05, SW07b, SM06b, TS06,

VJ03, YM09, ZC05a, ZSW22, ZW08, ZW09]. time-dep enden t [DGM06].

time-inhomogeneous [MS04]. time-v arying [DR06a, FSR08]. times

[PSS09, Sc h01]. timeseries [KP03]. tolerance [BEM01, LL08a, LL09b].

T omograph y [BGA07, Ca v00, P an09]. to ol [FS02a]. top ograph y [RL05].

toric [GMS06]. total [BD04]. T rac king [HR00]. T racy [Joh08]. trail

[A CCHZ08]. train [CL07b]. T raining [BP04, HI01, Jon00]. trains [LS00].

trait [GX00]. T ransform [Mer07, GZ04, MM09]. transformation

[CL04c, KS07, LSV08, MK05]. transforms [KK04, Lah03, MS06, Son09].

transience [HS02]. treatmen t [HY05b]. treatmen ts [HY05b]. T ree

[Ols07]. T ree-structured [Ols07]. trees [BM07, SS00, WM07]. trend

[BS09]. T rials [BHR02, HZ04]. T rimming [CAMMI08, GEGMMI08, Zuo06].

truly [A

CD09b]. truncated [BW04]. T uk ey

[Ano02a, BB02, Bri02a, Bri02b, CT02, Dem02, FS02b, Hub02, Sp e02]. tuning

[SV09]. T usń ady [CP04]. t wice [PR06]. Tw o

[WZ00, WZ07, BMV06, BMW03, CC06, DS02, DL03, F

GR00, MF09, Ren08,

RBK05, ST07, WW02, YS09, Y e03, CHC03]. Tw o-class [CHC03]. t w o-color

[MF09]. t w o-comp onen t [BMV06]. t w o-factor [DS02, WW02]. t w o-Lev el

[ST07, CC06, Y e03]. t w o-phase [BMW03, RBK05]. t w o-sample

[DL03, Ren08]. t yp e [BM04, EM05, FK00, GLdW03, HPT02, KMT07,

MY09, PP00, FR02, HR

W07, Loh05]. t yp es [Ren08].

UMPU [BLBL02]. un biased [MZ02, Shi04]. unconditional [A

W05].

uniden tifiable [F uk03]. unified [JL

W02, LMR

+

08, LF09b]. Uniform

[EM05, FPW01, PS09, SBZ04, AS00, A

CDH06, HY03b]. uniformit y [Jup08].

Uniformly [SW07a]. unimo dal [EL00, SZ01]. Uniqueness [KT01b, TT00].

unit [PS04]. units [MS08]. univ ariate [CPW07, KLF04]. Univ ersal

[HY03b, SBR05, Gol09]. unkno wn [ABDJ06, BGH09, Car07, GHR01, Hid05,

HM07d, Ing04, Joh09, Mei06b, SBZ04, STT03, SA09, Ste00]. unobserv able

[P an09]. unstable [BC07]. urn [MF09]. Using

[HM09, BKMP09a, Ber04, CR01, Co e08, FF08, HY05a, HL05b, Kar08b,

Lia09, LL09b, LF09b, PR08b, RSD07, Shi04, SV09, SS07, Zen04, vdVvZ09].

V alid [LRZ03]. v alidation [BWB

+

07, Leu05, WZ05, Y an07]. v alidit y

[DGMS00]. V alue

[Dre01, EPdH01, EL06, EdHL06, ES09, GS09, GLdW03, Sp o09, Sto03, dHL03].

v alue-at-risk [Sp o09]. v alues [Rob09, SY00, SY03, W

C09]. V anishing

[IKL00a, IKL00b]. V ariable [FL02, HL05b, LL08b, CGMM09, IR05, Jia07,

JT08, MB06, WR09, ZR

Y09, ZH08b]. V ariables [T au01, AMR09, BF00,

BC02, BW04, GM07, HH05, HM07a, Lah07, P

A05, SS00, Zha05a]. V ariance

[BL07, BGH09, CW08, CPW07, Gel05, HY03a, HC08, Lah05, LZ07a, NL04,

Nor09, Sp e02, WBCL08]. v ariances [Car07]. v arious [Ren08]. V

ARMA

[HP04b]. v arying

[ALL05, CFZZ07, DR06a, FSR08, Kim07, MPR05, ¸

SM06a, WZZ09, ZL09].

v arying-co efficien t [ZL09]. v ector

[BHL05, BBM08, BG09, KSC07, Mar03, SS07, SA09]. v ectors [STT03].

V erv aat [CSW06, CSW07]. via [BCV01, BL07, BCZ08, EHJL08, Ho06,

Hof03, JW07, Kol09, L

W04, PX09, ¸

SM06a, Son09, SDG06]. view

[CM00a, FHT00]. Vines [BC02]. V olatilit y [ASJ07, MM09, MS04].

W [Ano02a, BB02, Bri02a, Bri02b, Dem02, FS02b, Hub02, Sp e02]. W ald

[BD08]. W a v elet [AH03b, AH05, HP04a, KR09, ZW03, BCZ08, CZ09b,

GW05, JS05, MR

T08, P en06, VvS08, Zha05b, ZH05]. W a v elet-based

[HP04a]. w a y [Ber04]. W eak

[BDN02, GCL01, OGV09, dHL03, CC09, Jia02, Lah07]. w eakly [SW07a].

W eigh ted [EdHL06, Ren08, DM08, ZCH04, ZC05b]. w eigh ts [WZ05].

where [BLBL02]. whic h [BR03, BM06b]. white [BCLZ04, Men08]. Whittle

[GR03, MR

T08, PS04, Rob08, SP05]. Who [Men08]. whose [Hid05].

Wic ksell [WW07a]. Widom [Joh08]. Wigner [BGA07]. Wilks

[F CZ02, FZZ01]. Wishart

[CV03, DMO08, DG12, GLM03, LM07b, RMSE08, Sri03]. within [BF00].

W olfo witz [MP07c, WW07a]. W ong [AL06, CK06, ML06, WZ06]. w ork

[Bri02b, FS02b, JP03, vdV02]. writings [Ano02a, Ano02b, Ano03].

Y akir [Mei06a].

Zhou [AL06, CK06, ML06, WZ06]. zonotop e [KMO03].

References

An toniadis:2006:PIP

[AB06] Anestis An toniadis and J ´ eremie Bigot. P oisson in v erse problems.

A nnals of Statistics, 34(5):2132–2158, Octob er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1169571792 .

Abramo vic h:2006:A US

[ABDJ06] F elix Abramo vic h, Y oa v Benjamini, Da vid L. Donoho, and

Iain M. Johnstone. Adapting to unkno wn sparsit y b y con trol-

ling the false disco v ery rate. A nnals of Statistics, 34(2):584–653,

April 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1151418235 .

Alb ers:2000:SPP

[ABK00] Willem Alb ers, Pieta C. Bo on, and Wilb ert C. M. Kallen b erg.

Size and p o w er of pretest pro cedures. A nnals of Statistics, 28

(1):195–214, F ebruary 2000. CODEN ASTSC7. ISSN 0090-5364

1620–1628, August 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1162567623 .

Ahmad:2005:EES

[ALL05] Ibrahim Ahmad, Sittisak Leelahanon, and Qi Li. Efficien t es-

timation of a semiparametric partially linear v arying co efficien t

mo del. A nnals of Statistics, 33(1):258–283, F ebruary 2005. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1112967706 .

Allman:2009:IPL

[AMR09] Elizab eth S. Allman, Catherine Matias, and John A. Rho des.

Iden tifiabilit y of parameters in laten t structure mo dels with

man y observ ed v ariables. A nnals of Statistics, 37(6A):3099–

3132, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1250515381 .

Anderson:2002:CCA

[And02] T. W. Anderson. Canonical correlation analysis and reduced

rank regression in autoregressiv e mo dels. A nnals of Statistics, 30

(4):1134–1154, August 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1031689020 .

Anon ymous:2002:PWJ

[Ano02a] Anon ymous. The publications and writings of John w. T uk ey.

A nnals of Statistics, 30(6):1666–1680, Decem b er 2002. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1043351253;

                                                                        http://www.jstor.org/stable/1558736 .

Anon ymous:2002:PWL

[Ano02b] Anon ymous. The publications and writings of Lucien Le

Cam. A nnals of Statistics, 30(3):683–687, June 2002. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1028674837 .

Anon ymous:2003:PWH

[Ano03] Anon ymous. The publications and writings of Herb ert Rob-

bins. A nnals of Statistics, 31(2):407–413, April 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1051027874 .

Andersson:2006:CME

[AP06] Steen A. Andersson and Mic hael D. P erlman. Characterizing

Mark o v equiv alence classes for AMP c hain graph mo dels. A n-

nals of Statistics, 34(2):939–972, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418247 .

Andersson:2009:SEP

[AR09a] Sofia Andersson and T obias Ryd ´ en. Subspace estimation and

prediction metho ds for hidden Mark o v mo dels. A nnals of Statis-

tics, 37(6B):4131–4152, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1256303539 .

Andrieu:2009:PMA

[AR09b] Christophe Andrieu and Gareth O. Rob erts. The pseudo-

marginal approac h for efficien t Mon te Carlo computations. A n-

nals of Statistics, 37(2):697–725, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693147 .

Ali:2009:MEA

[ARS09] R. Ay esha Ali, Thomas S. Ric hardson, and P eter Spirtes. Mark o v

equiv alence for ancestral graphs. A nnals of Statistics, 37(5B):

2808–2837, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247836670 .

Arcones:2000:ADT

[AS00] Miguel A. Arcones and F rancisco J. Samaniego. On the asymp-

totic distribution theory of a class of consisten t estimators of a

distribution satisfying a uniform sto c hastic ordering constrain t.

A nnals of Statistics, 28(1):116–150, F ebruary 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1016120367 .

Ait-Sahalia:2008:CFL

[AS08a] Y acine A ¨ ıt-Sahalia. Closed-form lik eliho o d expansions for m ul-

tiv ariate diffusions. A nnals of Statistics, 36(2):906–937, April

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1205420523 .

Anderes:2008:EDI

[AS08b] Ethan B. Anderes and Mic hael L. Stein. Estimating deforma-

tions of isotropic Gaussian random fields on the plane. A n-

nals of Statistics, 36(2):719–741, April 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1205420517 .

Ait-Sahalia:2007:VED

[ASJ07] Y acine A ¨ ıt-Sahalia and Jean Jaco d. V olatilit y estimators for

discretely sampled L ´ evy pro cesses. A nnals of Statistics, 35(1):

355–392, F ebruary 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1181100191 .

Ait-Sahalia:2009:ED A

[ASJ09a] Y acine A ¨ ıt-Sahalia and Jean Jaco d. Estimating the degree of

activit y of jumps in high frequency data. A nnals of Statis-

tics, 37(5A):2202–2244, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247663753 .

Ait-Sahalia:2009:TJD

[ASJ09b] Y acine A ¨ ıt-Sahalia and Jean Jaco d. T esting for jumps in a dis-

cretely observ ed pro cess. A nnals of Statistics, 37(1):184–222,

F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1232115932 .

Aslan:2006:AMB

[Asl06] Mihaela Aslan. Asymptotically minimax Ba y es predictiv e densi-

ties. A nnals of Statistics, 34(6):2921–2938, Decem b er 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1179935070 .

Ait-Sahalia:2004:EDR

[ASM04] Y acine A ¨ ıt-Sahalia and P er A. Mykland. Estimators of diffusions

with randomly spaced discrete observ ations: A general theory .

A nnals of Statistics, 32(5):2186–2222, Octob er 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1098883787.

Audib ert:2007:FLR

[A T07] Jean-Yv es Audib ert and Alexandre B. Tsybak o v. F ast learning

rates for plug-in classifiers. A nnals of Statistics, 35(2):608–633,

April 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1183667286 .

Audib ert:2009:FLR

[Aud09] Jean-Yv es Audib ert. F ast learning rates in statistical inference

through aggregation. A nnals of Statistics, 37(4):1591–1646, Au-

gust 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1245332827 .

Alqallaf:2009:POM

[A VYZ09] F atemah Alqallaf, Stefan V an Aelst, Victor J. Y ohai, and

Rub en H. Zamar. Propagation of outliers in m ultiv ariate data.

A nnals of Statistics, 37(1):311–331, F ebruary 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1232115936 .

Asgharian:2005:ABU

[A W05] Masoud Asgharian and Da vid B. W olfson. Asymptotic b eha v-

ior of the unconditional NPMLE of the length-biased surviv or

function from righ t censored prev alen t cohort data. A nnals of

Statistics, 33(5):2109–2131, Octob er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1132936558 .

Amini:2009:HD A

[A W09] Arash A. Amini and Martin J. W ain wrigh t. High-dimensional

analysis of semidefinite relaxations for sparse principal com-

p onen ts. A nnals of Statistics, 37(5B):2877–2921, Octob er

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1247836672 .

Adro v er:2002:PEM

[A Y02] Jorge Adro v er and V ´ ıctor Y ohai. Pro jection estimates of m ulti-

v ariate lo cation. A nnals of Statistics, 30(6):1760–1781, Decem-

b er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1043351256.

Anderson:2008:CRS

[AZ08] Greg W. Anderson and Ofer Zeitouni. A CL

T for regular-

ized sample co v ariance matrices. A nnals of Statistics, 36(6):

2553–2576, Decem b er 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1231165179 .

Banerjee:2007:LBI

[Ban07] Moulinath Banerjee. Lik eliho o d based inference for monotone

resp onse mo dels. A nnals of Statistics, 35(3):931–956, July

2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1185303993 .

Baraud:2004:CBG

[Bar04] Y annic k Baraud. Confidence balls in Gaussian regression. A n-

nals of Statistics, 32(2):528–551, April 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1083178937 .

Bartroff:2007:A OM

[Bar07] Ja y Bartroff. Asymptotically optimal m ultistage tests of sim-

ple h yp otheses. A nnals of Statistics, 35(5):2075–2105, Octo-

b er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1194461723 .

Bagc hi:2001:OPG

[BB01] Bhask ar Bagc hi and Sunanda Bagc hi. Optimalit y of partial

geometric designs. A nnals of Statistics, 29(2):577–594, April

2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1009210554 .

Benjamini:2002:JWT

[BB02] Y oa v Benjamini and Henry Braun. John w. T uk ey’s con tributions

to m ultiple comparisons. A nnals of Statistics, 30(6):1576–1594,

Decem b er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1043351247; http://www.jstor.org/stable/

1558730.

Barbieri:2004:OPM

[BB04] Maria Maddalena Barbieri and James O. Berger. Optimal pre-

dictiv e mo del selection. A nnals of Statistics, 32(3):870–897,

June 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1085408489 .

Brien:2009:DTE

[BB09] C. J. Brien and R. A. Bailey

. Decomp osition tables for exp eri-

men ts I. A c hain of randomizations. A nnals of Statistics, 37(6B):

4184–4213, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303541 .

Bartlett:2004:DBP

[BBB

+

04] P eter L. Bartlett, P eter J. Bic k el, P eter B ¨ uhlmann, Y oa v F re-

und, Jerome F riedman, T rev or Hastie, W enxin Jiang, Mic hael J.

Jordan, Vladimir Koltc hinskii, G´ ab or Lugosi, Jon D. McAuliffe,

Y a’aco v Rito v, Saharan Rosset, Rob ert E. Sc hapire, Rob ert Tib-

shirani, Nicolas V a y atis, Bin Y u, T ong Zhang, and Ji Zh u. Discus-

sions of b o osting pap ers, and rejoinders. A nnals of Statistics, 32

(1):85–134, F ebruary 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1105988581 .

Boissy:2005:PEF

[BBLR05] Y. Boissy

, B. B. Bhattac haryy a, X. Li, and G. D. Ric hardson. P a-

rameter estimates for fractional autoregressiv e spatial pro cesses.

A nnals of Statistics, 33(6):2553–2567, Decem b er 2005. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1140191666 .

Bartlett:2005:LR C

[BBM05] P eter L. Bartlett, Olivier Bousquet, and Shahar Mendelson.

Lo cal Rademac her complexities. A nnals of Statistics, 33(4):

1497–1537, August 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1123250221 .

Blanc hard:2008:SPS

[BBM08] Gilles Blanc hard, Olivier Bousquet, and P ascal Massart. Statisti-

cal p erformance of supp ort v ector mac hines. A nnals of Statistics,

36(2):489–531, April 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1205420509 .

Berger:2009:FDR

[BBS09] James O. Berger, Jos ´ e M. Bernardo, and Dongc h u Sun. The

formal definition of reference priors. A nnals of Statistics, 37

(2):905–938, April 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1236693154 .

Bedford:2002:VNG

[BC02] Tim Bedford and Roger M. Co ok e. Vines — a new graphical

mo del for dep enden t random v ariables. A nnals of Statistics, 30

(4):1031–1068, August 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1031689016 .

Bulutoglu:2003:HPP

[BC03] Dursun A. Bulutoglu and Ching-Sh ui Cheng. Hidden pro jec-

tion prop erties of some nonregular fractional factorial designs

and their applications. A nnals of Statistics, 31(3):1012–1026,

June 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1056562472 .

Bulutoglu:2004:COS

[BC04] Dursun A. Bulutoglu and Ching-Sh ui Cheng. Construction of

E (s

2

)-optimal sup ersaturated designs. A nnals of Statistics, 32

(4):1662–1678, August 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1091626182 .

Buc hmann:2007:A TL

[BC07] Boris Buc hmann and Ngai Hang Chan. Asymptotic theory

of least squares estimators for nearly unstable pro cesses under

strong dep endence. A nnals of Statistics, 35(5):2001–2017, Oc-

tob er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1194461720.

Bloznelis:2001:ODF

[BG01] M. Bloznelis and F. G¨ otze. Orthogonal decomp osition of finite

p opulation statistics and its applications to distributional asymp-

totics. A nnals of Statistics, 29(3):899–917, June 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1009210694 .

Belitser:2003:ABI

[BG03a] Eduard Belitser and Subhashis Ghosal. Adaptiv e Ba y esian in-

ference on the mean of an infinite-dimensional normal distribu-

tion. A nnals of Statistics, 31(2):536–559, April 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1051027880 .

Buc hmann:2003:DEP

[BG03b] Boris Buc hmann and Rudolf Gr ¨ ub el. Decomp ounding: an

estimation problem for P oisson random sums. A nnals of

Statistics, 31(4):1054–1074, August 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1059655905 .

Blanc hard:2005:HTD

[BG05] Gilles Blanc hard and Donald Geman. Hierarc hical testing designs

for pattern recognition. A nnals of Statistics, 33(3):1155–1202,

June 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1120224099 .

Bro wn:2009:NEB

[BG09] La wrence D. Bro wn and Eitan Greensh tein. Nonparametric

empirical Ba y es and comp ound decision approac hes to estima-

tion of a high-dimensional v ector of normal means. A nnals of

Statistics, 37(4):1685–1704, August 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1245332829 .

Butucea:2007:MAE

[BGA07] Cristina Butucea, M˘ ad˘ alin Gu ¸ t˘ a, and Luis Artiles. Minimax and

adaptiv e estimation of the Wigner function in quan tum homo-

dyne tomograph y with noisy data. A nnals of Statistics, 35(2):

465–494, April 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1183667281; http://www.jstor.org/stable/

25463565 .

Baraud:2009:GMS

[BGH09] Y annic k Baraud, Christophe Giraud, and Sylvie Huet. Gaussian

mo del selection with an unkno wn v ariance. A nnals of Statistics,

37(2):630–672, April 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1236693145 .

Bro wn:2008:APD

[BGX08] La wrence D. Bro wn, Edw ard I. George, and Xin yi Xu. Ad-

missible predictiv e densit y estimation. A nnals of Statistics, 36

(3):1156–1170, June 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1211819560 .

Berk es:2004:EEP

[BH04] Istv´ an Berk es and La jos Horv´ ath. The efficiency of the estimators

of the parameters in GAR

CH pro cesses. A nnals of Statistics, 32

(2):633–655, April 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1083178941 .

Bhattac hary a:2006:IPG

[Bha06] Bhask ar Bhattac hary a. An iterativ e pro cedure for general proba-

bilit y measures to obtain I -pro jections on to in tersections of con-

v ex sets. A nnals of Statistics, 34(2):878–902, April 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1151418244 .

Benk o:2009:CFP

[BHK09] Mic hal Benk o, W olfgang H¨ ardle, and Alois Kneip. Common func-

tional principal comp onen ts. A nnals of Statistics, 37(1):1–34,

F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1232115926 .

Berk es:2006:DBL

[BHKS06] Istv´ an Berk es, La jos Horv´ ath, Piotr Kok oszk a, and Qi-Man Shao.

On discriminating b et w een long-range dep endence and c hanges

in mean. A nnals of Statistics, 34(3):1140–1165, June 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1152540745 .

Baraud:2003:A TL

[BHL03] Y. Baraud, S. Huet, and B. Lauren t. Adaptiv e tests of linear h y-

p otheses b y mo del selection. A nnals of Statistics, 31(1):225–251,

F ebruary 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1046294463 .

Baraud:2005:TCH

[BHL05] Y annic k Baraud, Sylvie Huet, and B ´ eatrice Lauren t. T esting

con v ex h yp otheses on the mean of a Gaussian v ector. Application

to testing qualitativ e h yp otheses on a regression function. A nnals

of Statistics, 33(1):214–257, F ebruary 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1112967705 .

Bai:2002:AP A

[BHR02] Z. D. Bai, F eifang Hu, and William F. Rosen b erger. Asymptotic

prop erties of adaptiv e designs for clinical trials with dela y ed re-

sp onse. A nnals of Statistics, 30(1):122–139, F ebruary 2002. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1015362187 .

Bo en te:2006:REG

[BHZ06] Graciela Bo en te, Xuming He, and Jianh ui Zhou. Robust

estimates in generalized partially linear mo dels. A nnals of

Statistics, 34(6):2856–2878, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935067 .

Bic k el:2007:DDS

[Bic07] P eter J. Bic k el. Discussion: The Dan tzig selector: Statistical esti-

mation when p is m uc h larger than n. A nnals of Statistics, 35(6):

2352–2357, Decem b er 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201012959 .

Bic k el:2008:RMT

[Bic08] P eter Bic k el. Random matrix theory: A program of the Statis-

tics and Applied Mathematical Sciences Institute (SAMSI). A n-

nals of Statistics, 36(6):2551–2552, Decem b er 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1231165178 .

Bai:2009:CLL

[BJYZ09] Zhidong Bai, Dandan Jiang, Jian-F eng Y ao, and Sh urong Zheng.

Corrections to LR

T on large-dimensional co v ariance matrix

b y RMT. A nnals of Statistics, 37(6B):3822–3840, Decem b er

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1256303528 .

Bro oks:2001:PIL

[BK01] S. P

. Bro oks and R. King. Prior induction in log-linear mo d-

els for general con tingency table analysis. A nnals of Statistics,

29(3):715–747, June 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1009210687 .

Bo ysen:2009:CR C

[BKL

+

09] Leif Bo ysen, Angela Kemp e, V olkmar Liebsc her, Axel Munk, and

Olaf Wittic h. Consistencies and rates of con v ergence of jump-

p enalized least squares estimators. A nnals of Statistics, 37(1):

157–183, F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1232115931 .

Baldi:2009:ADE

[BKMP09a] P

. Baldi, G. Kerky ac harian, D. Marin ucci, and D. Picard. Adap-

tiv e densit y estimation for directional data using needlets. A n-

nals of Statistics, 37(6A):3362–3395, Decem b er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1250515390 .

Baldi:2009:ASN

[BKMP09b] P

. Baldi, G. Kerky ac harian, D. Marin ucci, and D. Picard.

Asymptotics for spherical needlets. A nnals of Statistics, 37(3):

1150–1171, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369018.

Bro wn:2007:VEN

[BL07] La wrence D. Bro wn and M. Levine. V ariance estimation in non-

parametric regression via the difference sequence metho d. A nnals

of Statistics, 35(5):2219–2232, Octob er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1194461728 .

Bic k el:2008:CR T

[BL08a] P eter J. Bic k el and Eliza v eta Levina. Co v ariance regularization

b y thresholding. A nnals of Statistics, 36(6):2577–2604, Decem-

b er 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1231165180 .

Bic k el:2008:REL

[BL08b] P eter J. Bic k el and Eliza v eta Levina. Regularized estimation

of large co v ariance matrices. A nnals of Statistics, 36(1):199–227,

F ebruary 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201877299 .

Bar-Lev:2002:NGI

[BLBL02] Shaul K. Bar-Lev, Daoud Bshout y , and G ´ erard Letac. Normal,

gamma and in v erse-Gaussian are the only NEFs where the bilat-

eral UMPU and GLR tests coincide. A nnals of Statistics, 30(5):

1524–1534, Octob er 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1035844987 .

Bailey:2000:ODM

[BM00] R. A. Bailey and J. P

. Morgan. Optimal design with man y blo c k-

ing factors. A nnals of Statistics, 28(2):553–577, April 2000. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1016218230 .

Barmi:2004:CED

[BM04] Hammou El Barmi and Hari Muk erjee. Consisten t estimation

of distributions with t yp e I I bias with applications in comp et-

ing risks problems. A nnals of Statistics, 32(1):245–267, F ebru-

ary 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1079120136.

Bartlett:2006:DLR

[BM06a] P eter L. Bartlett and Shahar Mendelson. Discussion: Lo cal

Rademac her complexities and oracle inequalities in risk min-

imization. A nnals of Statistics, 34(6):2657–2663, Decem b er

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1179935056 .

Bisc hoff:2006:OD W

[BM06b] W olfgang Bisc hoff and F rank Miller. Optimal designs whic h are

efficien t for lac k of fit tests. A nnals of Statistics, 34(4):2015–2025,

August 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1162567641 .

Blanc hard:2006:DLR

[BM06c] Gilles Blanc hard and P ascal Massart. Discussion: Lo cal

Rademac her complexities and oracle inequalities in risk min-

imization. A nnals of Statistics, 34(6):2664–2671, Decem b er

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1179935057 .

Banerjee:2007:CSS

[BM07] Moulinath Banerjee and Ian W. McKeague. Confidence sets for

split p oin ts in decision trees. A nnals of Statistics, 35(2):543–574,

April 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1183667284 .

Buhlmann:2008:DOS

[BM08] P eter B ¨ uhlmann and Luk as Meier. Discussion: One-step sparse

estimates in nonconca v e p enalized lik eliho o d mo dels. A nnals

of Statistics, 36(4):1534–1541, August 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1216237288 .

Berrendero:2007:MBF

[BMT07] Jos ´ e R. Berrendero, Beatriz V. M. Mendes, and Da vid E. T yler.

On the maxim um bias functions of M M -estimates and con-

strained M -estimates of regression. A nnals of Statistics, 35

(1):13–40, F ebruary 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1181100179 .

Bordes:2006:SET

[BMV06] Lauren t Bordes, St ´ ephane Mottelet, and Pierre V andek erkho v e.

Semiparametric estimation of a t w o-comp onen t mixture mo del.

A nnals of Statistics, 34(3):1204–1232, June 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1152540747 .

Breslo w:2003:LST

[BMW03] Norman Breslo w, Brad McNeney

, and Jon A. W ellner. Large

sample theory for semiparametric regression mo dels with t w o-

phase, outcome dep enden t sampling. A nnals of Statistics, 31(4):

1110–1139, August 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1059655907 .

Breidt:2000:LPR

[BO00] F. Ja y Breidt and Jean D. Opsomer. Lo cal p olynomial regres-

sion estimators in surv ey sampling. A nnals of Statistics, 28(4):

1026–1053, August 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015956706 .

Breidt:2008:EPS

[BO08] F. Ja y Breidt and Jean D. Opsomer. Endogenous p ost-

stratification in surv eys: Classifying with a sample-fitted mo del.

A nnals of Statistics, 36(1):403–427, F ebruary 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1201877307 .

Bhattac hary a:2003:LST

[BP03] Rabi Bhattac hary a and Vic P atrangenaru. Large sample the-

ory of in trinsic and extrinsic sample means on manifolds. A n-

nals of Statistics, 31(1):1–29, F ebruary 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1046294456 .

Berger:2004:TSO

[BP04] James O. Berger and Luis R. P ericc hi. T raining samples in ob-

jectiv e Ba y esian mo del selection. A nnals of Statistics, 32(3):841–

869, June 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

Buhlmann:2006:BHD

[B ¨ uh06] P eter B ¨ uhlmann. Bo osting for high-dimensional linear mo d-

els. A nnals of Statistics, 34(2):559–583, April 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1151418234 .

Bunea:2004:CCS

[Bun04] Floren tina Bunea. Consisten t co v ariate selection and p ost

mo del selection inference in semiparametric regression. A n-

nals of Statistics, 32(3):898–927, June 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1085408490 .

Butucea:2007:GFT

[But07] Cristina Butucea. Go o dness-of-fit testing and quadratic func-

tional estimation from indirect observ ations. A nnals of Statis-

tics, 35(5):1907–1930, Octob er 2007. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1194461716 .

Banerjee:2001:LR T

[BW01] Moulinath Banerjee and Jon A. W ellner. Lik eliho o d ratio

tests for monotone functions. A nnals of Statistics, 29(6):1699–

1731, Decem b er 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015345959 .

Butler:2002:LAH

[BW02] Roland W. Butler and Andrew T. A. W o o d. Laplace appro xima-

tions for h yp ergeometric functions with matrix argumen t. A nnals

of Statistics, 30(4):1155–1177, August 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1031689021 .

Butler:2004:SAM

[BW04] Ronald W. Butler and Andrew T. A. W o o d. Saddlep oin t ap-

pro ximation for momen t generating functions of truncated ran-

dom v ariables. A nnals of Statistics, 32(6):2712–2730, Decem-

b er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1107794884.

Balab daoui:2007:EKM

[BW07] F adoua Balab daoui and Jon A. W ellner. Estimation of a k -

monotone densit y: Limit distribution theory and the spline

connection. A nnals of Statistics, 35(6):2536–2564, Decem b er

2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1201012971 .

Bardet:2009:ANQ

[BW09] Jean-Marc Bardet and Olivier Win ten b erger. Asymptotic nor-

malit y of the quasi-maxim um lik eliho o d estimator for m ulti-

dimensional causal pro cesses. A nnals of Statistics, 37(5B):

2730–2759, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247836667 .

Ba y arri:2007:CMV

[BWB

+

07] M. J. Ba y arri, D. W alsh, J. O. Berger, J. Cafeo, G. Garcia-

Donato, F. Liu, J. P alomo, R. J. P arthasarath y , R. P aulo, and

J. Sac ks. Computer mo del v alidation with functional output.

A nnals of Statistics, 35(5):1874–1906, Octob er 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1194461715 .

Benjamini:2001:CFD

[BY01] Y oa v Benjamini and Daniel Y ekutieli. The con trol of the false

disco v ery rate in m ultiple testing under dep endency . A nnals of

Statistics, 29(4):1165–1188, August 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1013699998 .

Buhlmann:2002:AB

[BY02] P eter B ¨ uhlmann and Bin Y u. Analyzing bagging. A nnals

of Statistics, 30(4):927–961, August 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1031689014 .

Berrendero:2001:MBC

[BZ01] Jos ´ e Berrendero and Rub en H. Zamar. Maxim um bias curv es

for robust regression with non-elliptical regressors. A nnals of

Statistics, 29(1):224–251, F ebruary 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/996986507.

Balakrishnan:2009:NMS

[BZ09] N. Balakrishnan and Xingqiu Zhao. New m ulti-sample non-

parametric tests for panel coun t data. A nnals of Statistics, 37

(3):1112–1149, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369017 .

Cuesta-Alb ertos:2008:TLR

[CAMMI08] Juan A. Cuesta-Alb ertos, Carlos Matr´ an, and Agust ´ ın Ma y o-

Iscar. T rimming and lik eliho o d: Robust lo cation and disp ersion

estimation in the elliptical mo del. A nnals of Statistics, 36(5):

2284–2318, Octob er 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1223908093 .

Candes:2003:RER

[Can03] Emman uel J. Cand ` es. Ridgelets: estimating with ridge functions.

A nnals of Statistics, 31(5):1561–1599, Octob er 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1065705119 .

Carter:2002:DDB

[Car02] Andrew V. Carter. Deficiency distance b et w een m ultinomial and

m ultiv ariate normal exp erimen ts. A nnals of Statistics, 30(3):708–

730, June 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1028674839 .

Carter:2007:AAN

[Car07] Andrew V. Carter. Asymptotic appro ximation of nonparamet-

ric regression exp erimen ts with unkno wn v ariances. A nnals of

Statistics, 35(4):1644–1673, August 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1188405625 .

Cator:2004:TCA

[Cat04] Eric A. Cator. On the testabilit y of the CAR assumption. A nnals

of Statistics, 32(5):1957–1980, Octob er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1098883778.

Ca v alier:2000:EED

[Ca v00] Lauren t Ca v alier. Efficien t estimation of a densit y in a problem of

tomograph y . A nnals of Statistics, 28(2):630–647, April 2000. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1016218233 .

Chatterjee:2005:GBE

[CB05] Snigdhansu Chatterjee and Arup Bose. Generalized b o otstrap

for estimating equations. A nnals of Statistics, 33(1):414–436,

F ebruary 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1112967711 .

Chen:2006:EIC

[CB06] Aiy ou Chen and P eter J. Bic k el. Efficien t indep enden t comp o-

nen t analysis. A nnals of Statistics, 34(6):2825–2855, Decem-

b er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1179935066 .

Chen:2006:DPM

[CC06] Hegang H. Chen and Ching-Sh ui Cheng. Doubling and pro jec-

tion: A metho d of constructing t w o-lev el designs of resolution

IV. A nnals of Statistics, 34(1):546–558, F ebruary 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1146576274 .

Chen:2009:SRD

[CC09] Hegang H. Chen and Ching-Sh ui Cheng. Some results on 2 n−m

designs of resolution IV with (w eak) minim um ab erration. A n-

nals of Statistics, 37(6A):3600–3615, Decem b er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1250515398 .

Chiaromon te:2002:SDR

[CCL02] F rancesca Chiaromon te, R. Dennis Co ok, and Bing Li. Suffi-

cien t dimensions reduction in regressions with categorical predic-

tors. A nnals of Statistics, 30(2):475–497, April 2002. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1021379862.

Carolan:2001:MDL

[CD01] Chris Carolan and Ric hard Dykstra. Marginal densities of

the least conca v e ma joran t of Bro wnian motion. A nnals of

Statistics, 29(6):1732–1750, Decem b er 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1015345960 .

Candes:2002:REI

[CD02] Emman uel J. Cand ` es and Da vid L. Donoho. Reco v ering edges

in ill-p osed in v erse problems: optimalit y of curv elet frames. A n-

nals of Statistics, 30(3):784–842, June 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1028674842 .

Chen:2006:SIS

[CDS06] Y uguo Chen, Ian H. Din w o o die, and Seth Sulliv an t. Sequen tial

imp ortance sampling for m ultiw a y tables. A nnals of Statistics, 34

(1):523–545, F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1146576273 .

Chan:2007:OSC

[CFH07] Ho c k P eng Chan, Cheng-Der F uh, and Inc hi Hu. Optimal strate-

gies for a class of sequen tial con trol problems with precedence re-

lations. A nnals of Statistics, 35(4):1722–1748, August 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1188405628 .

Cuev as:2007:NAE

[CFR

C07] An tonio Cuev as, Ricardo F raiman, and Alb erto Ro dr ´ ıguez-Casal.

A nonparametric approac h to the estimation of lengths and sur-

face areas. A nnals of Statistics, 35(3):1031–1051, July 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1185303997 .

Cai:2007:HMV

[CFZZ07] Jian w en Cai, Jianqing F an, Haib o Zhou, and Y ong Zhou. Haz-

ard mo dels with v arying co efficien ts for m ultiv ariate failure time

data. A nnals of Statistics, 35(1):324–354, F ebruary 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1181100190.

Ca v alier:2006:RHM

[CG06] L. Ca v alier and Y u. Golub ev. Risk h ull metho d and regular-

ization b y pro jections of ill-p osed in v erse problems. A nnals of

Statistics, 34(4):1653–1677, August 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1162567628 .

Cui:2009:CAN

[CGLZ09] Xia Cui, W ensheng Guo, Lu Lin, and Lixing Zh u. Co v ariate-

adjusted nonlinear regression. A nnals of Statistics, 37(4):

1839–1870, August 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1245332834 .

Casella:2009:CBP

[CGMM09] George Casella, F. Ja vier Gir´ on, M. Lina Mart ´ ınez, and El ´ ıas

Moreno. Consistency of Ba y esian pro cedures for v ariable selec-

tion. A nnals of Statistics, 37(3):1207–1228, June 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1239369020 .

Ca v alier:2002:OI I

[CGPT02] L. Ca v alier, G. K. Golub ev, D. Picard, and A. B. Tsybak o v.

Oracle inequalities for in v erse problems. A nnals of Statistics,

30(3):843–874, June 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1028674843 .

Chen:2008:TMS

[CGT08] Song Xi Chen, Jiti Gao, and Cheng Y ong T ang. A test for mo del

sp ecification of diffusion pro cesses. A nnals of Statistics, 36(1):

167–198, F ebruary 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201877298 .

Claesk ens:2002:EDS

[CH02] Gerda Claesk ens and P eter Hall. Effect of dep endence on

sto c hastic measures of accuracy of densit y estimations. A n-

nals of Statistics, 30(2):431–454, April 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1021379860.

Cai:2006:PFL

[CH06a] T. T on y Cai and P eter Hall. Prediction in functional lin-

ear regression. A nnals of Statistics, 34(5):2159–2179, Octob er

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1169571793 .

Chen:2006:SEF

[CH06b] Willa W. Chen and Clifford M. Hurvic h. Semiparametric

estimation of fractional coin tegrating subspaces. A nnals of

Statistics, 34(6):2939–2979, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935071 .

Clark e:2009:RMT

[CH09] Sandy Clark e and P eter Hall. Robustness of m ultiple testing pro-

cedures against dep endence. A nnals of Statistics, 37(1):332–358,

F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1232115937 .

Cham baz:2006:TOM

[Cha06] An toine Cham baz. T esting the order of a mo del. A nnals

of Statistics, 34(3):1166–1203, June 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1152540746 .

Chatterjee:2007:ESG

[Cha07] Soura v Chatterjee. Estimation in spin glasses: A first step.

A nnals of Statistics, 35(5):1931–1946, Octob er 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1194461717 .

Chan:2009:DSC

[Cha09] Ho c k P eng Chan. Detection of spatial clustering with a v er-

age lik eliho o d ratio test statistics. A nnals of Statistics, 37(6B):

3985–4010, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303534 .

Chen:2003:CSR

[CHC03] Dec hang Chen, P eng Huang, and Xiuzhen Cheng. A concrete

statistical realization of Klein b erg’s sto c hastic discrimination for

1805–1840, Octob er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1098883773 .

Cai:2004:MEL

[CL04b] T. T on y Cai and Mark G. Lo w. Minimax estimation of

linear functionals o v er noncon v ex parameter spaces. A nnals

of Statistics, 32(2):552–576, April 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1083178938 .

Co ok:2004:DDI

[CL04c] R. Dennis Co ok and Bing Li. Determining the dimension of

iterativ e Hessian transformation. A nnals of Statistics, 32(6):

2501–2531, Decem b er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1107794877 .

Cai:2005:NES

[CL05a] T. T on y Cai and Mark G. Lo w. Nonparametric estimation

o v er shrinking neigh b orho o ds: Sup erefficiency and adaptation.

A nnals of Statistics, 33(1):184–213, F ebruary 2005. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1112967704 .

Cai:2005:NEQ

[CL05b] T. T on y Cai and Mark G. Lo w. Nonquadratic estimators of a

quadratic functional. A nnals of Statistics, 33(6):2930–2956, De-

cem b er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1140191679 .

Cai:2005:AEL

[CL05c] T. T on y Cai and Mark G. Lo w. On adaptiv e estimation of

linear functionals. A nnals of Statistics, 33(5):2311–2343, Oc-

tob er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1132936565 .

Cai:2006:A CB

[CL06a] T. T on y Cai and Mark G. Lo w. Adaptiv e confidence balls. A nnals

of Statistics, 34(1):202–228, F ebruary 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1146576261 .

Cai:2006:O AE

[CL06b] T. T on y Cai and Mark G. Lo w. Optimal adaptiv e estimation

of a quadratic functional. A nnals of Statistics, 34(5):2298–2325,

Octob er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1169571798 .

Coram:2006:CBE

[CL06c] Marc Coram and Stev en P

. Lalley

. Consistency of Ba y es esti-

mators of a binary regression function. A nnals of Statistics, 34

(3):1233–1269, June 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1152540748 .

Cai:2007:DDS

[CL07a] T. T on y Cai and Jinc hi Lv. Discussion: The Dan tzig selector:

Statistical estimation when p is m uc h larger than n. A nnals of

Statistics, 35(6):2365–2369, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012961 .

Chan:2007:STR

[CL07b] Ho c k P eng Chan and W ei-Liem Loh. Some theoretical results on

neural spik e train probabilit y mo dels. A nnals of Statistics, 35(6):

2691–2722, Decem b er 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201012977 .

Chan:2008:REP

[CL08] Ngai Hang Chan and Shiqing Ling. Residual empirical pro cesses

for long and short memory time series. A nnals of Statistics, 36

(5):2453–2470, Octob er 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1223908099. See correction [CL10].

Chen:2009:HTN

[CL09] Jiah ua Chen and P engfei Li. Hyp othesis test for normal mix-

ture mo dels: The EM approac h. A nnals of Statistics, 37(5A):

2523–2542, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247663764 .

Chan:2010:CRE

[CL10] Ngai Hang Chan and Shiqing Ling. Correction: “Residual em-

pirical pro cesses for long and short memory time series”. A n-

nals of Statistics, 38(6):3839, Decem b er 2010. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1291126976. See [CL08].

Chatterjee:2008:PBA

[CLL08] Snigdhansu Chatterjee, P artha Lahiri, and Huilin Li. P ara-

metric b o otstrap appro ximation to the distribution of EBLUP

and related prediction in terv als in linear mixed mo dels. A nnals

of Statistics, 36(3):1221–1245, June 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1211819562 .

Clemencon:2006:DLR

[CL V06] St ´ ephan Cl ´ emen¸ con, G´ ab or Lugosi, and Nicolas V a y atis. Dis-

cussion: Lo cal Rademac her complexities and oracle inequalities

in risk minimization. A nnals of Statistics, 34(6):2672–2676, De-

cem b er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1179935058 .

Clemencon:2008:REM

[CL V08] St ´ ephan Cl ´ emen¸ con, G´ ab or Lugosi, and Nicolas V a y atis. Rank-

ing and empirical minimization of U -statistics. A nnals of

Statistics, 36(2):844–874, April 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1205420521 .

Chaudh uri:2000:SSV

[CM00a] Probal Chaudh uri and J. S. Marron. Scale space view of curv e

estimation. A nnals of Statistics, 28(2):408–428, April 2000. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1016218224 .

Cifarelli:2000:SNR

[CM00b] Donato Mic hele Cifarelli and Eugenio Melilli. Some new results

for Diric hlet priors. A nnals of Statistics, 28(5):1390–1413, Oc-

tob er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957399 .

Cheng:2001:BRF

[CM01] Ching-Sh ui Cheng and Rah ul Muk erjee. Blo c k ed regular frac-

tional factorial designs with maxim um estimation capacit y . A n-

nals of Statistics, 29(2):530–548, April 2001. CODEN ASTSC7.

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

/projecteuclid.org/euclid.aos/1009210551. See correction

[CM02 ].

Cheng:2002:CBR

[CM02] Ching-Sh ui Cheng and Rah ul Muk erjee. Correction: “Blo c k ed

regular fractional factorial designs with maxim um estima-

tion capacit y”. A nnals of Statistics, 30(3):925–926, June

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1028674846. See [CM01].

Clerc:2003:EDS

[CM03] Maureen Clerc and St ´ ephane Mallat. Estimating deformations of

stationary pro cesses. A nnals of Statistics, 31(6):1772–1821, De-

cem b er 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1074290327 .

Craiu:2005:MP A

[CM05] Radu V. Craiu and Xiao-Li Meng. Multipro cess parallel an ti-

thetic coupling for bac kw ard and forw ard Mark o v c hain Mon te

Carlo. A nnals of Statistics, 33(2):661–697, April 2005. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1117114333 .

Co eurjolly:2008:HEE

[Co e08] Jean-F ran¸ cois Co eurjolly

. Hurst exp onen t estimation of lo cally

self-similar Gaussian pro cesses using sample quan tiles. A nnals

of Statistics, 36(3):1404–1434, June 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1211819569 .

Co ok:2004:TPC

[Co o04] R. Dennis Co ok. T esting predictor con tributions in sufficien t di-

mension reduction. A nnals of Statistics, 32(3):1062–1092, June

2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1085408495 .

Carter:2004:TIR

[CP04] Andrew Carter and Da vid P ollard. T usn´ ady’s inequalit y revis-

ited. A nnals of Statistics, 32(6):2731–2741, Decem b er 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1107794885 .

Candes:2009:NIM

[CP09] Emman uel J. Cand ` es and Y aniv Plan. Near-ideal mo del selec-

tion b y ℓ

1 minimization. A nnals of Statistics, 37(5A):2145–2177,

Octob er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247663751 .

Cheng:2007:R VU

[CPW07] Ming-Y en Cheng, Liang P eng, and Jyh-Sh y ang W u. Reduc-

ing v ariance in univ ariate smo othing. A nnals of Statistics, 35

(2):522–542, April 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1183667283 .

Chang:2001:ELR

[CR01] T ed Chang and Louis-P aul Riv est. M -estimation for lo cation and

regression parameters in group mo dels: a case study using Stiefel

manifolds. A nnals of Statistics, 29(3):784–814, June 2001. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1009210690 .

Carroll:2006:D

[CR06] Ra ymond J. Carroll and Da vid Rupp ert. Discussion. A nnals

of Statistics, 34(5):2098–2104, Octob er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1169571787 .

Cham baz:2008:BBO

[CR08] An toine Cham baz and Judith Rousseau. Bounds for Ba y esian

order iden tification with application to mixtures. A nnals

of Statistics, 36(2):938–962, April 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1205420524.

Csiszar:2000:CBM

[CS00] Imre Csisz´ ar and P aul C. Shields. The consistency of the

BIC Mark o v order estimator. A nnals of Statistics, 28(6):1601–

1619, Decem b er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957472 .

Cohen:2005:CBP

[CS05a] Arth ur Cohen and Harold B. Sac kro witz. Characterization of

Ba y es pro cedures for m ultiple endp oin t problems and inadmis-

sibilit y of the step-up pro cedure. A nnals of Statistics, 33(1):

145–158, F ebruary 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1112967702 .

Cohen:2005:DTR

[CS05b] Arth ur Cohen and Harold B. Sac kro witz. Decision theory re-

sults for one-sided m ultiple comparison pro cedures. A nnals of

Statistics, 33(1):126–144, F ebruary 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1112967701 .

Csorgo:2006:SIP

[CSW06] Mikl´ os Cs¨ org˝ o, Barbara Szyszk o wicz, and Lihong W ang. Strong

in v ariance principles for sequen tial Bahadur–Kiefer and V er-

v aat error pro cesses of long-range dep enden t sequences. A nnals

of Statistics, 34(2):1013–1044, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418250 .

Csorgo:2007:SIP

[CSW07] Mikl´ os Cs¨ org˝ o, Barbara Szyszk o wicz, and Lihong W ang. Strong

in v ariance principles for sequen tial Bahadur–Kiefer and V erv aat

error pro cesses of long-range dep enden t sequences. A nnals of

Statistics, 35(6):2815–2817, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012981 .

Cohen:2009:NMT

[CSX09] Arth ur Cohen, Harold B. Sac kro witz, and Min y a Xu. A new m ul-

tiple testing metho d in the dep enden t case. A nnals of Statistics,

37(3):1518–1544, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369030 .

Chen:2002:IFM

[CT02] Zhiqiang Chen and Da vid E. T yler. The influence function and

maxim um bias of T uk ey’s median. A nnals of Statistics, 30(6):

1737–1759, Decem b er 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1043351255 .

Cheng:2005:GTM

[CT05] Ching-Sh ui Cheng and Bo xin T ang. A general theory of min-

im um ab erration and its applications. A nnals of Statistics, 33

(2):944–958, April 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1117114341 .

Csiszar:2006:CEB

[CT06] Imre Csisz´ ar and Zsolt T alata. Consisten t estimation of the basic

neigh b orho o d of Mark o v random fields. A nnals of Statistics, 34

(1):123–145, F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1146576258 .

Candes:2007:DSS

[CT07a] Emman uel Candes and T erence T ao. The Dan tzig selector: Sta-

tistical estimation when p is m uc h larger than n. A nnals of

Statistics, 35(6):2313–2351, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012958 .

Candes:2007:RDS

[CT07b] Emman uel Cand ` es and T erence T ao. Rejoinder: The Dan tzig

selector: Statistical estimation when p is m uc h larger than n.

A nnals of Statistics, 35(6):2392–2404, Decem b er 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1201012965 .

Consonni:2003:ECR

[CV03] Guido Consonni and Piero V eronese. Enric hed conjugate and ref-

erence priors for the Wishart family on symmetric cones. A nnals

of Statistics, 31(5):1491–1516, Octob er 2003. CODEN ASTSC7.

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1013699990 .

Dmitrienk o:2000:SCR

[DG00] A. Dmitrienk o and Z. Go vindara julu. Sequen tial confidence re-

gions for maxim um lik eliho o d estimates. A nnals of Statistics, 28

(5):1472–1501, Octob er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957403 .

Da vies:2005:BG

[DG05] P

. Laurie Da vies and Ursula Gather. Breakdo wn and groups. A n-

nals of Statistics, 33(3):977–1035, June 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1120224093 .

Da vies:2006:ADB

[DG06] P

. Laurie Da vies and Ursula Gather. Addendum to the dis-

cussion of “breakdo wn and groups”. A nnals of Statistics, 34

(3):1577–1579, June 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1152540760 .

Drton:2012:CMM

[DG12] Mathias Drton and Aldo Goia. Correction on momen ts of mi-

nors of Wishart matrices. A nnals of Statistics, 40(2):1283–1284,

April 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1342625469. See [DMO08 ].

Dupuy:2006:A TC

[DGM06] Jean-F ran¸ cois Dupuy

, Ion Grama, and Mounir Mesbah. Asymp-

totic theory for the Co x mo del with missing time-dep enden t co-

v ariate. A nnals of Statistics, 34(2):903–924, April 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1151418245 .

Douc:2007:CAM

[DGMR07] R. Douc, A. Guillin, J.-M. Marin, and C. P

. Rob ert. Con v ergence

of adaptiv e mixtures of imp ortance sampling sc hemes. A nnals

of Statistics, 35(1):420–448, F ebruary 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1181100193.

Datta:2000:BP A

[DGMS00] Gauri Sank ar Datta, Mala y Ghosh, Rah ul Muk erjee, and

T rev or J. Sw eeting. Ba y esian prediction with appro ximate fre-

quen tist v alidit y . A nnals of Statistics, 28(5):1414–1426, Octo-

b er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957400 .

Dalaly an:2006:PML

[DGT06] A. S. Dalaly an, G. K. Golub ev, and A. B. Tsybak o v. P enal-

ized maxim um lik eliho o d and semiparametric second-order effi-

ciency . A nnals of Statistics, 34(1):169–201, F ebruary 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1146576260 .

Dudley:2002:ANS

[DH02] R. M. Dudley and D. Haugh ton. Asymptotic normalit y with

small relativ e errors of p osterior probabilities of half-spaces.

A nnals of Statistics, 30(5):1311–1344, Octob er 2002. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1035844978 .

deHaan:2003:W CE

[dHL03] Laurens de Haan and T ao Lin. W eak consistency of extreme v alue

estimators in C [0, 1]. A nnals of Statistics, 31(6):1996–2012, De-

cem b er 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1074290334 .

Dette:2009:GCC

[DHL09] Holger Dette and Tim Holland-Letz. A geometric c haracteri-

zation of c-optimal designs for heteroscedastic regression. A n-

nals of Statistics, 37(6B):4088–4103, Decem b er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1256303537 .

Delaigle:2007:A CN

[DHM07] Aurore Delaigle, P eter Hall, and Hans-Georg M ¨ uller. Accelerated

con v ergence for nonparametric regression with coarsened predic-

tors. A nnals of Statistics, 35(6):2639–2653, Decem b er 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1201012975.

Delaigle:2008:DRM

[DHM08] Aurore Delaigle, P eter Hall, and Alexander Meister. On decon-

v olution with rep eated measuremen ts. A nnals of Statistics, 36

(2):665–685, April 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1205420515 .

Drap er:2000:K OS

[DHP00] Norman R. Drap er, Berthold Heiligers, and F riedric h Puk elsheim.

Kiefer ordering of simplex designs for second-degree mixture

mo dels with four or more ingredien ts. A nnals of Statistics, 28

(2):578–590, April 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1016218231 .

deHaan:2006:SEM

[dHP06] Laurens de Haan and T eresa T. P ereira. Spatial extremes: Mo d-

els for the stationary case. A nnals of Statistics, 34(1):146–168,

F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1146576259 .

Delgado:2005:DF G

[DHV05] Miguel A. Delgado, Ja vier Hidalgo, and Carlos V elasco. Distri-

bution free go o dness-of-fit tests for linear pro cesses. A nnals of

Statistics, 33(6):2568–2609, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191667 .

Dipp on:2003:ARS

[Dip03] J ¨ urgen Dipp on. Accelerated randomized sto c hastic optimization.

A nnals of Statistics, 31(4):1260–1281, August 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1059655913 .

Donoho:2004:HCD

[DJ04] Da vid Donoho and Jiash un Jin. Higher criticism for detecting

sparse heterogeneous mixtures. A nnals of Statistics, 32(3):962–

994, June 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1085408492.

Donoho:2006:AMF

[DJ06] Da vid Donoho and Jiash un Jin. Asymptotic minimaxit y of false

disco v ery rate thresholding for sparse exp onen tial data. A nnals of

Statistics, 34(6):2980–3018, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935072 .

Das:2004:MSE

[DJR04] Kaly an Das, Jiming Jiang, and J. N. K. Rao. Mean squared

error of empirical predictor. A nnals of Statistics, 32(2):818–840,

April 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1083178948 .

Da vies:2001:LER

[DK01] P

. L. Da vies and A. Ko v ac. Lo cal extremes, runs, strings and m ul-

tiresolution. A nnals of Statistics, 29(1):1–65, F ebruary 2001. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/996986501 .

Da vies:2004:DSD

[DK04] P

. Laurie Da vies and Arne Ko v ac. Densities, sp ectral densi-

ties and mo dalit y . A nnals of Statistics, 32(3):1093–1136, June

2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1085408496 .

Da vies:2009:NR C

[DKM09] P

. L. Da vies, A. Ko v ac, and M. Meise. Nonparametric re-

gression, confidence regions and regularization. A nnals of

Statistics, 37(5B):2597–2625, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247836662 .

Duc harme:2003:EAN

[DL03] Gilles R. Duc harme and T eresa Ledwina. Efficien t and adap-

tiv e nonparametric test for the t w o-sample problem. A nnals of

Statistics, 31(6):2036–2058, Decem b er 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1074290336.

Delgado:2001:STN

[DM01] Miguel A. Delgado and W enceslao Gonz´ alez Man teiga. Signifi-

cance testing in nonparametric regression based on the b o otstrap.

A nnals of Statistics, 29(5):1469–1507, Octob er 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1013203462 .

Dette:2003:ODE

[DM03] Holger Dette and Viatc hesla v B. Melas. Optimal designs for

estimating individual co efficien ts in F ourier regression mo dels.

A nnals of Statistics, 31(5):1669–1692, Octob er 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1065705122 .

Douc:2008:L TW

[DM08] Randal Douc and Eric Moulines. Limit theorems for w eigh ted

samples with applications to sequen tial Mon te Carlo metho ds.

A nnals of Statistics, 36(5):2344–2376, Octob er 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1223908095 .

Desolneux:2003:MME

[DMM03] Agn ` es Desolneux, Lionel Moisan, and Jean-Mic hel Morel. Max-

imal meaningful ev en ts and applications to image analysis. A n-

nals of Statistics, 31(6):1822–1851, Decem b er 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1074290328 .

Drton:2008:MMW

[DMO08] Mathias Drton, H ´ el ` ene Massam, and Ingram Olkin. Momen ts

of minors of Wishart matrices. A nnals of Statistics, 36(5):

2261–2283, Octob er 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1223908092. See correction [DG12].

Dette:2004:ODC

[DMP04] Holger Dette, Viatc hesla v B. Melas, and Andrey P ep elyshev. Op-

timal designs for a class of nonlinear regression mo dels. A nnals

of Statistics, 32(5):2142–2167, Octob er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1098883785.

Dette:2005:ODT

[DMP05] Holger Dette, Viatc hesla v B. Melas, and Andrey P ep elyshev. Op-

timal designs for three-dimensional shap e analysis with spherical

harmonic descriptors. A nnals of Statistics, 33(6):2758–2788, De-

cem b er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1140191672 .

Douc:2004:APM

[DMR04] Randal Douc,

´

Eric Moulines, and T obias Ryd ´ en. Asymptotic

prop erties of the maxim um lik eliho o d estimator in autoregres-

siv e mo dels with Mark o v regime. A nnals of Statistics, 32(5):

2254–2304, Octob er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1098883789 .

Dette:2001:NA C

[DN01] Holger Dette and Natalie Neumey er. Nonparametric analysis

of co v ariance. A nnals of Statistics, 29(5):1361–1400, Octob er

2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1013203458 .

Dahlhaus:2006:NQM

[DP06] Rainer Dahlhaus and W olfgang P olonik. Nonparametric quasi-

maxim um lik eliho o d estimation for Gaussian lo cally station-

ary pro cesses. A nnals of Statistics, 34(6):2790–2824, Decem-

b er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1179935065 .

Dahlhaus:2006:SIT

[DR06a] Rainer Dahlhaus and Suhasini Subba Rao. Statistical infer-

ence for time-v arying AR

CH pro cesses. A nnals of Statistics, 34

(3):1075–1114, June 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1152540743 .

Diaconis:2006:BAR

[DR06b] P ersi Diaconis and Silk e W. W. Rolles. Ba y esian analysis for

rev ersible Mark o v c hains. A nnals of Statistics, 34(3):1270–1292,

June 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1152540749 .

Drees:2000:HMH

[DRdH00] Holger Drees, Sidney Resnic k, and Laurens de Haan. Ho w to

mak e a Hill plot. A nnals of Statistics, 28(1):254–274, F ebru-

ary 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1016120372 .

Drees:2001:MRB

[Dre01] Holger Drees. Minimax risk b ounds in extreme v alue theory .

A nnals of Statistics, 29(1):266–294, F ebruary 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/996986509 .

Drton:2009:LR T

[Drt09] Mathias Drton. Lik eliho o d ratio tests and singularities. A n-

nals of Statistics, 37(2):979–1012, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693157 .

Dryden:2005:SAH

[Dry05] Ian L. Dryden. Statistical analysis on high-dimensional spheres

and shap e spaces. A nnals of Statistics, 33(4):1643–1665, Au-

gust 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1123250225 .

Dum bgen:2001:MTQ

[DS01] Lutz D ¨ um bgen and Vladimir G. Sp ok oin y . Multiscale testing

of qualitativ e h yp otheses. A nnals of Statistics, 29(1):124–152,

F ebruary 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/996986504 .

Dey:2002:OFF

[DS02] Alok e Dey and Ch ung-Yi Suen. Optimal fractional factorial plans

for main effects and sp ecified t w o-factor in teractions: a pro jec-

tiv e geometric approac h. A nnals of Statistics, 30(5):1512–1523,

Octob er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1035844986.

Einmahl:2001:NES

[EPdH01] John H. J. Einmahl, Vladimir I. Piterbarg, and Laurens de Haan.

Nonparametric estimation of the sp ectral measure of an extreme

v alue distribution. A nnals of Statistics, 29(5):1401–1423, Oc-

tob er 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1013203459 .

Einmahl:2009:MEL

[ES09] John H. J. Einmahl and Johan Segers. Maxim um empirical

lik eliho o d estimation of the sp ectral measure of an extreme-

v alue distribution. A nnals of Statistics, 37(5B):2953–2989, Oc-

tob er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247836674 .

F ukumizu:2009:KDR

[FBJ09] Kenji F ukumizu, F rancis R. Bac h, and Mic hael I. Jordan. Kernel

dimension reduction in regression. A nnals of Statistics, 37(4):

1871–1905, August 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1245332835 .

F an:2002:CGL

[F CZ02] J. F an, Zhang C, and J. Zhang. Correction: “Generalized

lik eliho o d ratio statistics and Wilks phenomenon”. A nnals

of Statistics, 30(6):1811, Decem b er 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1043351258. See [FZZ01 ].

Finner:2007:DFD

[FDR07] Helm ut Finner, Thorsten Dic khaus, and Markus Roters. De-

p endency and false disco v ery rate: Asymptotics. A nnals of

Statistics, 35(4):1432–1455, August 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1188405617 .

Finner:2009:FDR

[FDR09] Helm ut Finner, Thorsten Dic khaus, and Markus Roters. On

the false disco v ery rate and an asymptotically optimal rejection

curv e. A nnals of Statistics, 37(2):596–618, April 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1236693143.

F an:2008:HDC

[FF08] Jianqing F an and Yingying F an. High-dimensional classifica-

tion using features annealed indep endence rules. A nnals of

Statistics, 36(6):2605–2637, Decem b er 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1231165181 .

F rigessi:2000:A CT

[F GR00] Arnoldo F rigessi, Jørund G ˚ asem yr, and H ˚ av ard Rue. An tithetic

coupling of t w o Gibbs sampler c hains. A nnals of Statistics, 28

(4):1128–1149, August 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015956710 .

F uh:2000:AES

[FH00] Cheng-Der F uh and Inc hi Hu. Asymptotically efficien t strate-

gies for a sto c hastic sc heduling problem with order constrain ts.

A nnals of Statistics, 28(6):1670–1695, Decem b er 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015957475 .

F ang:2008:LDO

[FH08] X. F ang and A. S. Heda y at. Lo cally D -optimal designs based

on a class of comp osed mo dels resulted from blending Emax and

one-compartmen t mo dels. A nnals of Statistics, 36(1):428–444,

F ebruary 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201877308 .

F ang:2009:PEL

[FHS09] F ang F ang, Quan Hong, and Jun Shao. A pseudo empirical lik e-

liho o d approac h for stratified samples with nonresp onse. A nnals

of Statistics, 37(1):371–393, F ebruary 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1232115939 .

F riedman:2000:ALR

[FHT00] Jerome F riedman, T rev or Hastie, and Rob ert Tibshirani. Addi-

tiv e logistic regression: a statistical view of b o osting (with dis-

cussion and a rejoinder b y the authors). A nnals of Statistics,

28(2):337–407, April 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1016218223.

F u:2000:AL T

[FK00] W enjiang F u and Keith Knigh t. Asymptotics for lasso-t yp e

estimators. A nnals of Statistics, 28(5):1356–1378, Octob er

2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1015957397 .

F an:2002:VSC

[FL02] Jianqing F an and Runze Li. V ariable selection for Co x’s prop or-

tional hazards mo del and frailt y mo del. A nnals of Statistics, 30

(1):74–99, F ebruary 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015362185 .

F romon t:2006:A GF

[FL06] Magalie F romon t and B ´ eatrice Lauren t. Adaptiv e go o dness-of-

fit tests in a densit y mo del. A nnals of Statistics, 34(2):680–720,

April 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1151418237 .

F an:2006:LPL

[FLZ06] Jianqing F an, Huazhen Lin, and Y ong Zhou. Lo cal partial-

lik eliho o d estimation for lifetime data. A nnals of Statistics, 34

(1):290–325, F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1146576264 .

F ort:2003:CMC

[FM03] Gersende F ort and Eric Moulines. Con v ergence of the Mon te

Carlo exp ectation maximization for curv ed exp onen tial families.

A nnals of Statistics, 31(4):1220–1259, August 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1059655912 .

F reund:2004:GBA

[FMS04] Y oa v F reund, Yisha y Mansour, and Rob ert E. Sc hapire. Gener-

alization b ounds for a v eraged classifiers. A nnals of Statistics, 32

(4):1698–1722, August 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1091626184.

F an:2004:NPL

[FP04] Jianqing F an and Heng P eng. Nonconca v e p enalized lik eliho o d

with a div erging n um b er of parameters. A nnals of Statistics,

32(3):928–961, June 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1085408491 .

Findley:2001:UCS

[FPW01] Da vid F. Findley

, Benedikt M. P¨ otsc her, and Ching-Zong W ei.

Uniform con v ergence of sample second momen ts of families of

time series arra ys. A nnals of Statistics, 29(3):815–838, June

2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1009210691 .

Finner:2002:MHT

[FR02] H. Finner and M. Roters. Multiple h yp otheses testing and ex-

p ected n um b er of T yp e I errors. A nnals of Statistics, 30(1):

220–238, F ebruary 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015362191 .

F riedman:2001:GF A

[F ri01] Jerome H. F riedman. Greedy function appro ximation: A gra-

dien t b o osting mac hine. A nnals of Statistics, 29(5):1189–1232,

Octob er 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1013203451 .

Finner:2002:PPP

[FS02a] H. Finner and K. Strassburger. The partitioning principle: a

p o w erful to ol in m ultiple decision theory . A nnals of Statistics, 30

(4):1194–1213, August 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1031689023 .

F riedman:2002:JWT

[FS02b] Jerome H. F riedman and W erner Stuetzle. John w. T uk ey’s w ork

on in teractiv e graphics. A nnals of Statistics, 30(6):1629–1639,

Decem b er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1043351250; http://www.jstor.org/stable/

1558733.

F riedlander:2007:DDS

[FS07] Mic hael P . F riedlander and Mic hael A. Saunders. Discussion:

The Dan tzig selector: Statistical estimation when p is m uc h

larger than n. A nnals of Statistics, 35(6):2385–2391, Decem-

b er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201012964 .

F ryzlewicz:2008:NLS

[FSR08] Piotr F ryzlewicz, Theofanis Sapatinas, and Suhasini Subba Rao.

Normalized least-squares estimation in time-v arying AR

CH mo d-

els. A nnals of Statistics, 36(2):742–786, April 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1205420518 .

F uh:2003:SCH

[F uh03] Cheng-Der F uh. SPR

T and CUSUM in hidden Mark o v mo d-

els. A nnals of Statistics, 31(3):942–977, June 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1056562468 .

F uh:2004:A OC

[F uh04] Cheng-Der F uh. Asymptotic op erating c haracteristics of an op-

timal c hange p oin t detection in hidden Mark o v mo dels. A nnals

of Statistics, 32(5):2305–2339, Octob er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1098883790 .

F uh:2006:ELE

[F uh06] Cheng-Der F uh. Efficien t lik eliho o d estimation in state

space mo dels. A nnals of Statistics, 34(4):2026–2068, August

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1162567642. See commen ts [Jen10] and reply [F uh10 ].

F uh:2010:RSP

[F uh10] Cheng-Der F uh. Reply to “On some problems in the arti-

cle Efficien t Lik eliho o d Estimation in State Space Mo dels” b y

Cheng-Der F uh [Ann. Statist. 34 (2006) 2026–2068]. A nnals

of Statistics, 38(2):1282–1285, April 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1266586631. See [F uh06,

Jen10].

F ukumizu:2003:LR U

[F uk03] Kenji F ukumizu. Lik eliho o d ratio of uniden tifiable mo dels and

m ultila y er neural net w orks. A nnals of Statistics, 31(3):833–851,

June 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1056562464 .

F an:2009:LQL

[FWF09] Jianqing F an, Yic hao W u, and Y ang F eng. Lo cal quasi-lik eliho o d

with a parametric guide. A nnals of Statistics, 37(6B):4153–

4183, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303540 .

F raiman:2001:ORM

[FYZ01] Ricardo F raiman, V ´ ıctor J. Y ohai, and Rub en H. Zamar. Op-

timal robust M -estimates of lo cation. A nnals of Statistics, 29

(1):194–223, F ebruary 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/996986506 .

F an:2004:SEL

[FZ04] Jianqing F an and Jian Zhang. Siev e empirical lik eliho o d ratio

tests for nonparametric functions. A nnals of Statistics, 32(5):

1858–1907, Octob er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1098883775 .

F erreira:2006:BHM

[FZ06] J. A. F erreira and A. H. Zwinderman. On the Benjamini–

Ho c h b erg metho d. A nnals of Statistics, 34(4):1827–1849, Au-

gust 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1162567635 .

F an:2001:GLR

[FZZ01] Jianqing F an, Ch unming Zhang, and Jian Zhang. Generalized

lik eliho o d ratio statistics and Wilks phenomenon. A nnals of

Statistics, 29(1):153–193, F ebruary 2001. CODEN ASTSC7.

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

/projecteuclid.org/euclid.aos/996986505. See correction

[F CZ02].

Ga vrilo v:2009:ASP

[GBS09] Y ulia Ga vrilo v, Y oa v Benjamini, and Sanat K. Sark ar. An adap-

tiv e step-do wn pro cedure with pro v en FDR con trol under inde-

p endence. A nnals of Statistics, 37(2):619–629, April 2009. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1236693144 .

Gemai:2001:W CE

[GCL01] Gemai, Chen, and Ric hard A. Lo c khart. W eak con v ergence of

the empirical pro cess of residuals in linear mo dels with man y

parameters. A nnals of Statistics, 29(3):748–762, June 2001. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1009210688 .

Genon-Catalot:2002:AEE

[GCLN02] V alen tine Genon-Catalot, Catherine Laredo, and Mic hael Nuss-

baum. Asymptotic equiv alence of estimating a P oisson in tensit y

and a p ositiv e diffusion drift. A nnals of Statistics, 30(3):731–753,

June 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1028674840 .

Grun w ald:2004:GTM

[GD04] P eter D. Gr ¨ un w ald and A. Philip Da wid. Game theory

, maxim um

en trop y , minim um discrepancy and robust Ba y esian decision the-

ory . A nnals of Statistics, 32(4):1367–1433, August 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1091626173 .

Garcia-Escudero:2008:GT A

[GEGMMI08] Luis A. Garc ´ ıa-Escudero, Alfonso Gordaliza, Carlos Matr´ an, and

Agustin Ma y o-Iscar. A general trimming approac h to robust

cluster analysis. A nnals of Statistics, 36(3):1324–1345, June

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1211819566 .

Gelman:2005:A VW

[Gel05] Andrew Gelman. Analysis of v ariance — wh y it is more im-

p ortan t than ev er. A nnals of Statistics, 33(1):1–53, F ebruary

2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1112967698.

Gardner:2006:CAR

[GKM06] Ric hard J. Gardner, Markus Kiderlen, and P eyman Milanfar.

Con v ergence of algorithms for reconstructing con v ex b o dies and

directional measures. A nnals of Statistics, 34(3):1331–1374, June

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1152540751 .

Guerre:2005:DDR

[GL05] Emman uel Guerre and P ascal La v ergne. Data-driv en rate-

optimal sp ecification testing in regression mo dels. A nnals

of Statistics, 33(2):840–870, April 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1117114338 .

Gro eneb o om:2003:KTE

[GLdW03] P

. Gro eneb o om, H. P

. Lopuha¨ a, and P . P . de W olf. Kernel-

t yp e estimators for the extreme v alue index. A nnals of Statis-

tics, 31(6):1956–1995, Decem b er 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1074290333 .

Graczyk:2003:CWD

[GLM03] Piotr Graczyk, G ´ erard Letac, and H ´ el ` ene Massam. The com-

plex Wishart distribution and the symmetric group. A nnals

of Statistics, 31(1):287–309, F ebruary 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1046294466 .

Gao:2006:ESS

[GL T06] Jiti Gao, Zudi Lu, and Dag Tjøstheim. Estimation in semipara-

metric spatial regression. A nnals of Statistics, 34(3):1395–1435,

June 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1152540753 .

George:2006:IMP

[GLX06] Edw ard I. George, F eng Liang, and Xin yi Xu. Impro v ed min-

imax predictiv e densities under Kullbac k–Leibler loss. A nnals

of Statistics, 34(1):78–91, F ebruary 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1146576256.

Gu:2005:OSN

[GM05] Chong Gu and Ping Ma. Optimal smo othing in nonparamet-

ric mixed-effect mo dels. A nnals of Statistics, 33(3):1357–1379,

June 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1120224105 .

Gine:2007:LUS

[GM07] Ev arist Gin ´ e and Da vid M. Mason. On lo cal U -statistic pro cesses

and the estimation of densities of functions of sev eral sample v ari-

ables. A nnals of Statistics, 35(3):1105–1145, July 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1185304000 .

Geiger:2006:T A G

[GMS06] Dan Geiger, Christopher Meek, and Bernd Sturmfels. On the

toric algebra of graphical mo dels. A nnals of Statistics, 34(3):

1463–1492, June 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1152540755 .

Gro eneb o om:2008:CSDa

[GMW08a] Piet Gro eneb o om, Marlo es H. Maath uis, and Jon A. W ellner.

Curren t status data with comp eting risks: Consistency and

rates of con v ergence of the MLE. A nnals of Statistics, 36(3):

1031–1063, June 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1211819555 .

Gro eneb o om:2008:CSDb

[GMW08b] Piet Gro eneb o om, Marlo es H. Maath uis, and Jon A. W ellner.

Curren t status data with comp eting risks: Limiting distribu-

tion of the MLE. A nnals of Statistics, 36(3):1064–1089, June

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1211819556 .

Grama:2006:AEN

[GN06] Ion G. Grama and Mic hael H. Neumann. Asymptotic equiv alence

of nonparametric autoregression and nonparametric regression.

A nnals of Statistics, 34(4):1701–1732, August 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1162567630.

Goldenshluger:2009:UP A

[Gol09] Alexander Goldenshluger. A univ ersal pro cedure for aggregat-

ing estimators. A nnals of Statistics, 37(1):542–568, F ebruary

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1232115945 .

Geno v ese:2009:PDG

[GPPVW09] Christopher R. Geno v ese, Marco P erone-P acifico, Isab ella

V erdinelli, and Larry W asserman. On the path densit y of a

gradien t field. A nnals of Statistics, 37(6A):3236–3271, Decem b er

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1250515386 .

Genest:2007:ALE

[GQR07] Christian Genest, Jean-F ran¸ cois Quessy

, and Bruno R ´ emillard.

Asymptotic lo cal efficiency of Cram ´ er-v on Mises tests for m ulti-

v ariate indep endence. A nnals of Statistics, 35(1):166–191, F ebru-

ary 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1181100185 .

Gill:2001:CIC

[GR01] Ric hard D. Gill and James M. Robins. Causal inference for

complex longitudinal data: The con tin uous case. A nnals of

Statistics, 29(6):1785–1811, Decem b er 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1015345962 .

Giraitis:2003:EES

[GR03] L. Giraitis and P

. M. Robinson. Edgew orth expansions for

semiparametric Whittle estimation of long memory . A nnals of

Statistics, 31(4):1325–1375, August 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1059655915 .

Gallegos:2005:RMC

[GR05] Mar ´ ıa T eresa Gallegos and Gun ter Ritter. A robust metho d

for cluster analysis. A nnals of Statistics, 33(1):347–380, F ebru-

ary 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1112967709.

Ghosal:2006:PCG

[GR06] Subhashis Ghosal and Anindy a Ro y . P osterior consistency of

Gaussian pro cess prior for nonparametric binary regression. A n-

nals of Statistics, 34(5):2413–2429, Octob er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1169571802 .

Greensh tein:2006:BSS

[Gre06] Eitan Greensh tein. Best subset selection, p ersistence in high-

dimensional statistical learning and optimization under l

1 con-

strain t. A nnals of Statistics, 34(5):2367–2386, Octob er 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1169571800 .

Grama:2008:SEO

[GS08] Ion Grama and Vladimir Sp ok oin y . Statistics of extremes b y

oracle estimation. A nnals of Statistics, 36(4):1619–1648, Au-

gust 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1216237294 .

Genest:2009:RBI

[GS09] Christian Genest and Johan Segers. Rank-based inference for

biv ariate extreme-v alue copulas. A nnals of Statistics, 37(5B):

2990–3022, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247836675 .

Ghosal:2000:TMR

[GSvdV00] Subhashis Ghosal, Arushark a Sen, and Aad W. v an der V aart.

T esting monotonicit y of regression. A nnals of Statistics, 28(4):

1054–1082, August 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015956707 .

Goldenshluger:2001:APE

[GT01] A. Goldenshluger and A. Tsybak o v. Adaptiv e prediction and

estimation in linear regression with infinitely man y parameters.

A nnals of Statistics, 29(6):1601–1619, Decem b er 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015345956.

Goldenshluger:2006:OCP

[GTZ06] A. Goldenshluger, A. Tsybak o v, and A. Zeevi. Optimal

c hange-p oin t estimation from indirect observ ations. A nnals of

Statistics, 34(1):350–372, F ebruary 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1146576266 .

Ghosal:2001:ER C

[GvdV01] Subhashis Ghosal and Aad W. v an der V aart. En tropies and

rates of con v ergence for maxim um lik eliho o d and Ba y es estima-

tion for mixtures of normal densities. A nnals of Statistics, 29(5):

1233–1263, Octob er 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1013203452 .

Ghosal:2007:CRP

[GvdV07a] Subhashis Ghosal and Aad v an der V aart. Con v ergence rates

of p osterior distributions for noniid observ ations. A nnals of

Statistics, 35(1):192–223, F ebruary 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1181100186 .

Ghosal:2007:PCR

[GvdV07b] Subhashis Ghosal and Aad v an der V aart. P osterior con v er-

gence rates of Diric hlet mixtures at smo oth densities. A nnals

of Statistics, 35(2):697–723, April 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1183667289 .

Geno v ese:2000:R CG

[GW00] Christopher R. Geno v ese and Larry W asserman. Rates of con-

v ergence for the Gaussian mixture siev e. A nnals of Statistics, 28

(4):1105–1127, August 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015956709 .

Geno v ese:2004:SP A

[GW04a] Christopher Geno v ese and Larry W asserman. A sto c hastic pro-

cess approac h to false disco v ery con trol. A nnals of Statistics, 32

(3):1035–1061, June 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1085408494.

Giglio:2004:MIS

[GW04b] Beatrice Giglio and Henry P

. Wynn. Monomial ideals and the

scarf complex for coheren t systems in reliabilit y theory . A nnals

of Statistics, 32(3):1289–1311, June 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1085408503 .

Geno v ese:2005:CSN

[GW05] Christopher R. Geno v ese and Larry W asserman. Confidence sets

for nonparametric w a v elet regression. A nnals of Statistics, 33

(2):698–729, April 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1117114334 .

Geno v ese:2008:A CB

[GW08] Christopher Geno v ese and Larry W asserman. Adaptiv e con-

fidence bands. A nnals of Statistics, 36(2):875–905, April

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1205420522 .

Guo:2000:MRA

[GX00] Sun w ei Guo and Momiao Xiong. Multiple regression approac h to

mapping of quan titativ e trait lo ci (QTL) based on sib-pair data:

a theoretical analysis. A nnals of Statistics, 28(5):1245–1278, Oc-

tob er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957393 .

Gervini:2002:CRF

[GY02] Daniel Gervini and Victor J. Y ohai. A class of robust and fully ef-

ficien t regression estimators. A nnals of Statistics, 30(2):583–616,

April 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1021379866 .

Goldenshluger:2001:NBA

[GZ01] Alexander Goldenshluger and Assaf Zeevi. Nonasymptotic

b ounds for autoregressiv e time series mo deling. A nnals of

Statistics, 29(2):417–444, April 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1009210547.

Goldenshluger:2004:HTE

[GZ04] Alexander Goldenshluger and Assaf Zeevi. The Hough trans-

form estimator. A nnals of Statistics, 32(5):1908–1932, Octo-

b er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1098883776 .

Goldenshluger:2006:R CB

[GZ06] Alexander Goldenshluger and Assaf Zeevi. Reco v ering con-

v ex b oundaries from blurred and noisy observ ations. A nnals

of Statistics, 34(3):1375–1394, June 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1152540752 .

Gorfine:2009:CCS

[GZH09] Malk a Gorfine, Da vid M. Zuc k er, and Li Hsu. Case-con trol

surviv al analysis with a general semiparametric shared frailt y

mo del: A pseudo full lik eliho o d approac h. A nnals of Statistics,

37(3):1489–1517, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369029 .

Huang:2008:A V C

[HC08] Li-Shan Huang and Jian w ei Chen. Analysis of v ariance, co effi-

cien t of determination and F -test for lo cal p olynomial regression.

A nnals of Statistics, 36(5):2085–2109, Octob er 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1223908085 .

Helland:2006:ESM

[Hel06] Inge S. Helland. Extended statistical mo deling under symmetry;

the link to w ard quan tum mec hanics. A nnals of Statistics, 34

(1):42–77, F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1146576255 .

Hennig:2004:BPM

[Hen04] Christian Hennig. Breakdo wn p oin ts for maxim um lik eliho o d

estimators of lo cation–scale mixtures. A nnals of Statistics, 32

(4):1313–1340, August 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1091626171.

Hallin:2004:LLS

[HL T04] Marc Hallin, Zudi Lu, and Lanh T. T ran. Lo cal linear spa-

tial regression. A nnals of Statistics, 32(6):2469–2500, Decem-

b er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1107794876 .

Hall:2003:SMD

[HM03] P eter Hall and Ily a Molc hano v. Sequen tial metho ds for design-

adaptiv e estimation of discon tin uities in regression curv es and

surfaces. A nnals of Statistics, 31(3):921–941, June 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1056562467 .

Horo witz:2004:NEA

[HM04] Jo el L. Horo witz and Enno Mammen. Nonparametric estima-

tion of an additiv e mo del with a link function. A nnals of

Statistics, 32(6):2412–2443, Decem b er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1107794874 .

Hall:2006:NEM

[HM06] P eter Hall and T apabrata Maiti. Nonparametric estimation of

mean-squared prediction error in nested-error regression mo dels.

A nnals of Statistics, 34(4):1733–1750, August 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1162567631 .

Hall:2007:TSP

[HM07a] P eter Hall and Y an yuan Ma. T esting the suitabilit y of p olyno-

mial mo dels in errors-in-v ariables problems. A nnals of Statis-

tics, 35(6):2620–2638, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012974 .

Hall:2007:RP A

[HM07b] P eter Hall and Alexander Meister. A ridge-parameter approac h

to decon v olution. A nnals of Statistics, 35(4):1535–1558, Au-

gust 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1188405621.

Hillebrand:2007:OR C

[HM07c] Martin Hillebrand and Christine H. M ¨ uller. Outlier robust

corner-preserving metho ds for reconstructing noisy images. A n-

nals of Statistics, 35(1):132–165, F ebruary 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1181100184 .

Horo witz:2007:R OE

[HM07d] Jo el L. Horo witz and Enno Mammen. Rate-optimal estimation

for a general class of nonparametric regression mo dels with un-

kno wn link functions. A nnals of Statistics, 35(6):2589–2619, De-

cem b er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201012973 .

Hob ert:2008:TCD

[HM08] James P

. Hob ert and Dobrin Marc hev. A theoretical comparison

of the data augmen tation, marginal augmen tation and PX–D A

algorithms. A nnals of Statistics, 36(2):532–554, April 2008. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1205420510 .

Hall:2009:UBQ

[HM09] P eter Hall and Hugh Miller. Using the b o otstrap to quan tify the

authorit y of an empirical ranking. A nnals of Statistics, 37(6B):

3929–3959, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303532 .

Hjort:2009:ESE

[HMV09] Nils Lid Hjort, Ian W. McKeague, and Ingrid V an Keilegom.

Extending the scop e of empirical lik eliho o d. A nnals of Statistics,

37(3):1079–1111, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369016 .

Hall:2006:PPC

[HMW06] P eter Hall, Hans-Georg M ¨ uller, and Jane-Ling W ang. Prop-

erties of principal comp onen t metho ds for functional and lon-

gitudinal data analysis. A nnals of Statistics, 34(3):1493–1517,

June 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1152540756.

Hall:2009:EFD

[HMY09] P eter Hall, Hans-Georg M ¨ uller, and F ang Y ao. Estimation

of functional deriv ativ es. A nnals of Statistics, 37(6A):3307–

3329, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1250515388 .

Hall:2004:BHN

[HMZ04] P eter Hall, Mic hael C. Minnotte, and Ch unming Zhang. Bump

h un ting with non-Gaussian k ernels. A nnals of Statistics, 32(5):

2124–2141, Octob er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1098883784 .

Huo:2007:WDS

[HN07] Xiaoming Huo and Xuelei (Sherry) Ni. When do step wise al-

gorithms meet subset selection criteria? A nnals of Statistics,

35(2):870–887, April 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1183667297 .

Hall:2004:APS

[HO04] P eter Hall and Hong Ooi. A ttributing a probabilit y to the shap e

of a probabilit y densit y . A nnals of Statistics, 32(5):2098–2123,

Octob er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1098883783 .

Ho:2006:BMM

[Ho06] Man-W ai Ho. A Ba y es metho d for a monotone hazard rate via S -

paths. A nnals of Statistics, 34(2):820–836, April 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1151418242 .

Hoff:2003:NEC

[Hof03] P eter D. Hoff. Nonparametric estimation of con v ex mo dels

via mixtures. A nnals of Statistics, 31(1):174–200, F ebruary

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1046294461.

Hallin:2006:SERb

[HOP06] Marc Hallin, Hann u Oja, and Da vy P ainda v eine. Semiparamet-

rically efficien t rank-based inference for shap e. I I. optimal R-

estimation of shap e. A nnals of Statistics, 34(6):2757–2789, De-

cem b er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1179935064 .

Hossjer:2003:AET

[H¨ os03] Ola H¨ ossjer. Asymptotic estimation theory of m ultip oin t link-

age analysis under p erfect mark er information. A nnals of

Statistics, 31(4):1075–1109, August 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1059655906 .

Hall:2002:NMB

[HP02a] P eter Hall and By eong U. P ark. New metho ds for bias correc-

tion at endp oin ts and b oundaries. A nnals of Statistics, 30(5):

1460–1479, Octob er 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1035844983 .

Hallin:2002:OTM

[HP02b] Marc Hallin and Da vy P ainda v eine. Optimal tests for m ultiv ari-

ate lo cation based on in terdirections and pseudo-Mahalanobis

ranks. A nnals of Statistics, 30(4):1103–1133, August 2002. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1031689019 .

Hall:2004:WBE

[HP04a] P eter Hall and Spiridon P enev. W a v elet-based estimation with

m ultiple sampling rates. A nnals of Statistics, 32(5):1933–1956,

Octob er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1098883777 .

Hallin:2004:RBO

[HP04b] Marc Hallin and Da vy P ainda v eine. Rank-based optimal tests

of the adequacy of an elliptic V

ARMA mo del. A nnals of

Statistics, 32(6):2642–2678, Decem b er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1107794882.

Hallin:2006:SERa

[HP06] Marc Hallin and Da vy P ainda v eine. Semiparametrically effi-

cien t rank-based inference for shap e. I. Optimal rank-based tests

for sphericit y . A nnals of Statistics, 34(6):2707–2756, Decem-

b er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1179935063 .

Hallin:2008:ORB

[HP08] Marc Hallin and Da vy P ainda v eine. Optimal rank-based tests for

homogeneit y of scatter. A nnals of Statistics, 36(3):1261–1298,

June 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1211819564 .

Hall:2008:CNO

[HPS08] P eter Hall, By eong U. P ark, and Ric hard J. Sam w orth. Choice

of neigh b or order in nearest-neigh b or classification. A nnals of

Statistics, 36(5):2135–2152, Octob er 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1223908087 .

Hall:2002:EEC

[HPT02] P eter Hall, Liang P eng, and Nader T a jvidi. Effect of extrap-

olation on co v erage accuracy of prediction in terv als computed

from P areto-t yp e data. A nnals of Statistics, 30(3):875–895, June

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1028674844 .

Hall:2007:NEP

[HQ07] P eter Hall and P eih ua Qiu. Nonparametric estimation of a p oin t-

spread function in m ultiv ariate problems. A nnals of Statistics, 35

(4):1512–1534, August 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1188405620 .

Hall:2000:TSF

[HR00] P eter Hall and Christian Rau. T rac king a smo oth fault line in

a resp onse surface. A nnals of Statistics, 28(3):713–733, June

2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1015951995.

Hoffmann:2008:NEL

[HR08] Marc Hoffmann and Markus Reiss. Nonlinear estimation for

linear in v erse problems with error in the op erator. A nnals of

Statistics, 36(1):310–336, F ebruary 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201877303 .

Hsing:2009:RFI

[HR09] T ailen Hsing and Haob o Ren. An RKHS form ulation of

the in v erse regression dimension-reduction problem. A nnals

of Statistics, 37(2):726–755, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693148 .

Hu:2007:CTL

[HR W07] Zhish ui Hu, John Robinson, and Qiying W ang. Cram ´ er-t yp e

large deviations for samples from a finite p opulation. A nnals

of Statistics, 35(2):673–696, April 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1183667288 .

Hob ert:2002:CR T

[HS02] James P

. Hob ert and Jason Sc h w einsb erg. Conditions for recur-

rence and transience of a Mark o v c hain on Z

+

and estimation

of a geometric success probabilit y . A nnals of Statistics, 30(4):

1214–1223, August 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1031689024 .

He:2007:HO A

[HS07] Heping He and Thomas A. Sev erini. Higher-order asymptotic

normalit y of appro ximations to the mo dified signed lik eliho o d

ratio statistic for regular mo dels. A nnals of Statistics, 35(5):

2054–2074, Octob er 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1194461722 .

Hofmann:2008:KMM

[HSS08] Thomas Hofmann, Bernhard Sc h¨ olk opf, and Alexander J. Smola.

Kernel metho ds in mac hine learning. A nnals of Statistics, 36

(3):1171–1220, June 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1211819561.

Horv ath:2001:EPS

[HT01] La jos Horv´ ath and Gilles T eyssi ` ere. Empirical pro cess of the

squared residuals of an arc h sequence. A nnals of Statistics, 29

(2):445–469, April 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1009210548 .

Han:2004:GEC

[HT04] Dong Han and F ugee Tsung. A generalized EWMA con trol c hart

and its comparison with the optimal EWMA, CUSUM and GLR

sc hemes. A nnals of Statistics, 32(1):316–339, F ebruary 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1079120139 .

Huang:2003:LAP

[Hua03] Jianh ua Z. Huang. Lo cal asymptotics for p olynomial spline

regression. A nnals of Statistics, 31(5):1600–1635, Octob er

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1065705120 .

Huang:2004:CRP

[Hua04] Tzee-Ming Huang. Con v ergence rates for p osterior distributions

and adaptiv e estimation. A nnals of Statistics, 32(4):1556–1593,

August 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1091626179 .

Hub er:2002:JWT

[Hub02] P eter J. Hub er. John w. T uk ey’s con tributions to robust

statistics. A nnals of Statistics, 30(6):1640–1648, Decem b er

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1043351251; http://www.jstor.org/stable/1558734 .

Hun ter:2004:MA G

[Hun04] Da vid R. Hun ter. MM algorithms for generalized Bradley–T erry

mo dels. A nnals of Statistics, 32(1):384–406, F ebruary 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1079120141.

Imhof:2001:MDE

[Imh01] Lorens A. Imhof. Maximin designs for exp onen tial gro wth mo dels

and heteroscedastic p olynomial mo dels. A nnals of Statistics, 29

(2):561–576, April 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1009210553 .

Ing:2004:SOM

[Ing04] Ching-Kang Ing. Selecting optimal m ultistep predictors for au-

toregressiv e pro cesses of unkno wn order. A nnals of Statistics,

32(2):693–722, April 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1083178943 .

Ing:2007:APE

[Ing07] Ching-Kang Ing. Accum ulated prediction errors, information cri-

teria and optimal forecasting for autoregressiv e time series. A n-

nals of Statistics, 35(3):1238–1277, July 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1185304005 .

Ish w aran:2005:SSV

[IR05] Heman t Ish w aran and J. Sunil Rao. Spik e and slab v ariable selec-

tion: F requen tist and Ba y esian strategies. A nnals of Statistics,

33(2):730–773, April 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1117114335 .

Imhof:2001:ODR

[IS01] Lorens Imhof and William J. Studden. E -optimal designs

for rational mo dels. A nnals of Statistics, 29(3):763–783, June

2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1009210689 .

Ing:2005:OSS

[IW05] Ching-Kang Ing and Ching-Zong W ei. Order selection for same-

realization predictions in autoregressiv e pro cesses. A nnals of

Statistics, 33(5):2423–2474, Octob er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1132936568.

Jaeger:2005:ICD

[Jae05] Manfred Jaeger. Ignorabilit y for categorical data. A nnals of

Statistics, 33(4):1964–1981, August 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1123250234 .

James:2005:BPP

[Jam05a] Lancelot F. James. Ba y esian P oisson pro cess partition calculus

with an application to Ba y esian L ´ evy mo ving a v erages. A nnals

of Statistics, 33(4):1771–1799, August 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1123250229 .

James:2005:FDP

[Jam05b] Lancelot F. James. F unctionals of Diric hlet pro cesses, the

Cifarelli–Regazzini iden tit y and b eta–gamma pro cesses. A n-

nals of Statistics, 33(2):647–660, April 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1117114332 .

James:2006:PCS

[Jam06] Lancelot F. James. P oisson calculus for spatial neutral to the

righ t pro cesses. A nnals of Statistics, 34(1):416–440, F ebruary

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1146576269 .

Janssen:2000:GPF

[Jan00] Arnold Janssen. Global p o w er functions of go o dness of fit tests.

A nnals of Statistics, 28(1):239–253, F ebruary 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1016120371 .

Jensen:2010:SP A

[Jen10] Jens Ledet Jensen. On some problems in the article “Efficien t

Lik eliho o d Estimation in State Space Mo dels” b y Cheng–Der

F uh [Ann. Statist. 34 (2006) 2026–2068]. A nnals of Statistics, 38

(2):1279–1281, April 2010. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1266586630. See [F uh06].

Jerm yn:2005:IBE

[Jer05] Ian H. Jerm yn. In v arian t Ba y esian estimation on manifolds. A n-

nals of Statistics, 33(2):583–605, April 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1117114330 .

Jones:2004:SBG

[JH04] Galin L. Jones and James P

. Hob ert. Sufficien t burn-in for

Gibbs samplers for a hierarc hical random effects mo del. A n-

nals of Statistics, 32(2):784–817, April 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1083178947 .

Jiang:2001:GFT

[Jia01] Jiming Jiang. Go o dness-of-fit tests for mixed mo del diagnostics.

A nnals of Statistics, 29(4):1137–1164, August 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1013699997 .

Jiang:2002:WBH

[Jia02] W enxin Jiang. On w eak base h yp otheses and their implications

for b o osting regression and classification. A nnals of Statistics,

30(1):51–73, F ebruary 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015362184 .

Jiang:2004:PCA

[Jia04] W enxin Jiang. Pro cess consistency for AdaBo ost. A nnals

of Statistics, 32(1):13–29, F ebruary 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1079120128 .

Jiang:2005:POI

[Jia05] Jiming Jiang. P artially observ ed information and inference ab out

non-Gaussian mixed linear mo dels. A nnals of Statistics, 33(6):

2695–2731, Decem b er 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1140191670 .

Jiang:2007:BVS

[Jia07] W enxin Jiang. Ba y esian v ariable selection for high dimensional

generalized linear mo dels: Con v ergence rates of the fitted den-

sities. A nnals of Statistics, 35(4):1487–1511, August 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1188405619 .

Juditsky:2009:NECa

[JL T09] Anatoli B. Juditsky

, Oleg V. Lepski, and Alexandre B. Tsy-

bak o v. Nonparametric estimation of comp osite functions. A nnals

of Statistics, 37(3):1360–1404, June 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1239369025 .

Jiang:2002:UJT

[JL W02] Jiming Jiang, P

. Lahiri, and Sh u-Mei W an. A unified jac kknife

theory for empirical b est prediction with M -estimation. A n-

nals of Statistics, 30(6):1782–1810, Decem b er 2002. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1043351257 .

Jiang:2007:IEE

[JL W07] Jiming Jiang, Yih ui Luan, and Y ou-Gan W ang. Iterativ e esti-

mating equations: Linear con v ergence and asymptotic prop er-

ties. A nnals of Statistics, 35(5):2233–2260, Octob er 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1194461729 .

Jensen:2004:EPC

[JM04] Soøren T olv er Jensen and Jesp er Madsen. Estimation of prop or-

tional co v ariances in the presene of certain linear restrictions.

A nnals of Statistics, 32(1):219–232, F ebruary 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1079120134 .

Jung:2009:PCH

[JM09] Sungkyu Jung and J. S. Marron. PCA consistency in high di-

mension, lo w sample size con text. A nnals of Statistics, 37(6B):

4104–4130, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303538 .

James:2001:CEM

[JMP01] Lancelot F. James, Da vid J. Marc hette, and Carey E. Prieb e.

Consisten t estimation of mixture complexit y . A nnals of Statis-

tics, 29(5):1281–1296, Octob er 2001. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1013203454 .

Juditsky:2000:F AN

[JN00] Anatoli Juditsky and Ark adii Nemiro vski. F unctional aggre-

gation for nonparametric regression. A nnals of Statistics, 28

(3):681–712, June 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015951994 .

Juditsky:2002:NTP

[JN02] Anatoli Juditsky and Ark adi Nemiro vski. On nonparametric

tests of p ositivit y/monotonicit y/con v exit y . A nnals of Statistics,

30(2):498–527, April 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1021379863 .

Juditsky:2009:NECb

[JN09] Anatoli B. Juditsky and Ark adi S. Nemiro vski. Nonparametric

estimation b y con v ex programming. A nnals of Statistics, 37(5A):

2278–2300, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247663755 .

Johnstone:2001:DLE

[Joh01] Iain M. Johnstone. On the distribution of the largest eigen-

v alue in principal comp onen ts analysis. A nnals of Statistics, 29

(2):295–327, April 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1009210544 .

Johnson:2004:BTG

[Joh04] V alen E. Johnson. A Ba y esian χ

2

test for go o dness-of-fit. A n-

nals of Statistics, 32(6):2361–2384, Decem b er 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1107794872 .

Johnstone:2008:MAJ

[Joh08] Iain M. Johnstone. Multiv ariate analysis and Jacobi ensem-

bles: Largest eigen v alue, T racy–Widom limits and rates of

con v ergence. A nnals of Statistics, 36(6):2638–2716, Decem b er

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1231165182 .

Johannes:2009:DUE

[Joh09] Jan Johannes. Decon v olution with unkno wn error distribution.

A nnals of Statistics, 37(5A):2301–2323, Octob er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1247663756 .

Jones:2000:LGA

[Jon00] L. K. Jones. Lo cal greedy appro ximation for nonlinear regres-

sion and neural net w ork training. A nnals of Statistics, 28(5):

1379–1389, Octob er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957398 .

Janssen:2003:HDB

[JP03] Arnold Janssen and Thorsten P auls. Ho w do b o otstrap and

p erm utation tests w ork? A nnals of Statistics, 31(3):768–806,

June 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1056562462 .

Johnstone:2004:PBD

[JR04] Iain M. Johnstone and Marc Raimondo. P erio dic b o xcar decon-

v olution and Diophan tine appro ximation. A nnals of Statistics, 32

(5):1781–1804, Octob er 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1098883772 .

Jiang:2008:FMM

[JR GN08] Jiming Jiang, J. Sunil Rao, Zhongh ua Gu, and Th uan Nguy en.

F ence metho ds for mixed mo del selection. A nnals of Statistics, 36

(4):1669–1692, August 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1216237296 .

Juditsky:2008:LMA

[JR T08] A. Juditsky , P . Rigollet, and A. B. Tsybak o v. Learning b y

mirror a v eraging. A nnals of Statistics, 36(5):2183–2206, Octo-

b er 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1223908089.

Johnstone:2004:NSH

[JS04] Iain M. Johnstone and Bernard W. Silv erman. Needles and

stra w in ha ystac ks: Empirical Ba y es estimates of p ossibly

sparse sequences. A nnals of Statistics, 32(4):1594–1649, Au-

gust 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1091626180 .

Johnstone:2005:EBS

[JS05] Iain M. Johnstone and Bernard W. Silv erman. Empirical Ba y es

selection of w a v elet thresholds. A nnals of Statistics, 33(4):

1700–1752, August 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1123250227 .

Jing:2004:SAS

[JSZ04] Bing-Yi Jing, Qi-Man Shao, and W ang Zhou. Saddlep oin t ap-

pro ximation for Studen t’s t-statistic with no momen t conditions.

A nnals of Statistics, 32(6):2679–2711, Decem b er 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1107794883 .

Jiang:2008:GPV

[JT08] W enxin Jiang and Martin A. T anner. Gibbs p osterior for v ari-

able selection in high-dimensional classification and data mining.

A nnals of Statistics, 36(5):2207–2231, Octob er 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1223908090 .

Jaco d:2009:TCA

[JT09] Jean Jaco d and Viktor T o doro v. T esting for common arriv als of

jumps for discretely observ ed m ultidimensional pro cesses. A nnals

of Statistics, 37(4):1792–1838, August 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1245332833 .

Jupp:2005:STG

[Jup05] P

. E. Jupp. Sob olev tests of go o dness of fit of distributions

on compact Riemannian manifolds. A nnals of Statistics, 33(6):

2957–2966, Decem b er 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1140191680.

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

projecteuclid.org/euclid.aos/1132936562 .

Koul:2006:FED

[KL06a] Hira L. Koul and Shiqing Ling. Fitting an error distribution in

some heteroscedastic time series mo dels. A nnals of Statistics, 34

(2):994–1012, April 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1151418249 .

Kulik o v:2006:BND

[KL06b] Vladimir N. Kulik o v and Hendrik P

. Lopuha¨ a. The b eha vior of

the NPMLE of a decreasing densit y near the b oundaries of the

supp ort. A nnals of Statistics, 34(2):742–768, April 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1151418239 .

Kosorok:2004:RIU

[KLF04] Mic hael R. Kosorok, Bee Leng Lee, and Jason P

. Fine. Robust

inference for univ ariate prop ortional hazards frailt y regression

mo dels. A nnals of Statistics, 32(4):1448–1491, August 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1091626175 .

Kunert:2000:DOD

[KM00] J. Kunert and R. J. Martin. On the determination of optimal

designs for an in terference mo del. A nnals of Statistics, 28(6):

1728–1742, Decem b er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957478 .

Kalifa:2003:TEL

[KM03] J ´ er^ ome Kalifa and St ´ ephane Mallat. Thresholding estimators for

linear in v erse problems and decon v olutions. A nnals of Statistics,

31(1):58–109, F ebruary 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1046294458 .

Kosorok:2007:MAL

[KM07] Mic hael R. Kosorok and Sh uangge Ma. Marginal asymptotics for

the “large p, small n” paradigm: With applications to microarra y

data. A nnals of Statistics, 35(4):1456–1486, August 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1188405618 .

Koshev o y:2003:SME

[KMO03] Gleb A. Koshev o y , Jyrki M¨ ott¨ onen, and Hann u Oja. A scatter

matrix estimate based on the zonotop e. A nnals of Statistics, 31

(5):1439–1459, Octob er 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1065705114 .

Ko c har:2000:EMM

[KMS00] Subhash C. Ko c har, Hari Muk erjee, and F rancisco J. Samaniego.

Estimation of a monotone mean residual life. A nnals of Statistics,

28(3):905–921, June 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015952004 .

Karlsen:2007:NEN

[KMT07] Hans Arnfinn Karlsen, T erje Myklebust, and Dag Tjøstheim.

Nonparametric estimation in a nonlinear coin tegration t yp e

mo del. A nnals of Statistics, 35(1):252–299, F ebruary 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1181100188 .

Kolaczyk:2004:MLA

[KN04] Eric D. Kolaczyk and Rob ert D. No w ak. Multiscale lik eli-

ho o d analysis and complexit y p enalized estimation. A nnals

of Statistics, 32(2):500–527, April 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1083178936 .

Koltc hinskii:2000:EGM

[Kol00] V. I. Koltc hinskii. Empirical geometry of m ultiv ariate data: a

decon v olution approac h. A nnals of Statistics, 28(2):591–629,

April 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1016218232 .

Kolassa:2003:MST

[Kol03] John E. Kolassa. Multiv ariate saddlep oin t tail probabilit y ap-

pro ximations. A nnals of Statistics, 31(1):274–286, F ebruary

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1046294465 .

Koltc hinskii:2006:LR C

[Kol06a] Vladimir Koltc hinskii. Lo cal Rademac her complexities and ora-

cle inequalities in risk minimization. A nnals of Statistics, 34(6):

2593–2656, Decem b er 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1179935055 .

Koltc hinskii:2006:RLR

[Kol06b] Vladimir Koltc hinskii. Rejoinder: Lo cal Rademac her complex-

ities and oracle inequalities in risk minimization. A nnals of

Statistics, 34(6):2697–2706, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935062 .

Koltc hinskii:2009:SR C

[Kol09] Vladimir Koltc hinskii. Sparse reco v ery in con v ex h ulls via en-

trop y p enalization. A nnals of Statistics, 37(3):1332–1359, June

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1239369024 .

Komaki:2004:SPI

[Kom04] F umiy asu Komaki. Sim ultaneous prediction of indep enden t P ois-

son observ ables. A nnals of Statistics, 32(4):1744–1769, August

2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1091626186 .

Komaki:2006:SPB

[Kom06] F umiy asu Komaki. Shrink age priors for Ba y esian prediction. A n-

nals of Statistics, 34(2):808–819, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418241 .

Kou:2004:FSA

[Kou04] S. C. Kou. F rom finite sample to asymptotics: A geomet-

ric bridge for selection criteria in spline regression. A nnals of

Statistics, 32(6):2444–2468, Decem b er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1107794875.

Kozek:2003:MEN

[Koz03] Andrzej S. Kozek. On M -estimators and normal quan tiles.

A nnals of Statistics, 31(4):1170–1185, August 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1059655910 .

Koltc hinskii:2002:EMD

[KP02] V. Koltc hinskii and D. P anc henk o. Empirical margin distribu-

tions and b ounding the generalization error of com bined classi-

fiers. A nnals of Statistics, 30(1):1–50, F ebruary 2002. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015362183 .

Kreiss:2003:AAP

[KP03] Jens-P eter Kreiss and Efstathios P aparo ditis. Autoregressiv e-

aided p erio dogram b o otstrap for timeseries. A nnals of Statis-

tics, 31(6):1923–1955, Decem b er 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1074290332 .

Klaassen:2005:EEB

[KP05a] Chris A. J. Klaassen and Hein Putter. Efficien t estimation

of Banac h parameters in semiparametric mo dels. A nnals of

Statistics, 33(1):307–346, F ebruary 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1112967708 .

Koltc hinskii:2005:CCC

[KP05b] Vladimir Koltc hinskii and Dmitry P anc henk o. Complexities of

con v ex com binations and b ounding the generalization error in

classification. A nnals of Statistics, 33(4):1455–1496, August

2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1123250220 .

Kulik:2009:WRR

[KR09] Rafa l Kulik and Marc Raimondo. W a v elet regression in ran-

dom design with heteroscedastic dep enden t errors. A nnals of

Statistics, 37(6A):3396–3430, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1250515391.

Kosorok:2007:IUR

[KS07] Mic hael R. Kosorok and Rui Song. Inference under righ t cen-

soring for transformation mo dels with a c hange-p oin t based on

a co v ariate threshold. A nnals of Statistics, 35(3):957–989, July

2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1185303994 .

Koul:2009:MDR

[KS09] Hira L. Koul and W eixing Song. Minim um distance regres-

sion mo del c hec king with Berkson measuremen t errors. A nnals

of Statistics, 37(1):132–156, F ebruary 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1232115930 .

Koltc hinskii:2007:ICN

[KSC07] Vladimir Koltc hinskii, Lyudmila Sakhanenk o, and Songhe Cai.

In tegral curv es of noisy v ector fields and statistical problems in

diffusion tensor imaging: Nonparametric k ernel estimation and

h yp otheses testing. A nnals of Statistics, 35(4):1576–1607, Au-

gust 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1188405623 .

Karlsen:2001:NEN

[KT01a] Hans Arnfinn Karlsen and Dag Tjøstheim. Nonparametric es-

timation in n ull recurren t time series. A nnals of Statistics, 29

(2):372–416, April 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1009210546 .

Ken t:2001:R UC

[KT01b] John T. Ken t and Da vid E. T yler. Regularit y and uniqueness for

constrained M -estimates and redescending M -estimates. A nnals

of Statistics, 29(1):252–265, F ebruary 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/996986508 .

Klemela:2001:SAE

[KT01c] Jussi Klemel¨ a and Alexandre B. Tsybak o v. Sharp adaptiv e esti-

mation of linear functionals. A nnals of Statistics, 29(6):1567–

1600, Decem b er 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015345955 .

Kuriki:2001:TPM

[KT01d] Satoshi Kuriki and Akimic hi T ak em ura. T ail probabilities of

the maxima of m ultilinear forms and their applications. A n-

nals of Statistics, 29(2):328–371, April 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1009210545 .

Kunsc h:2005:RMC

[K ¨ un05] Hans R. K ¨ unsc h. Recursiv e Mon te Carlo filters: Algorithms and

theoretical analysis. A nnals of Statistics, 33(5):1983–2021, Oc-

tob er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1132936554 .

Kleijn:2006:MID

[KvdV06] B. J. K. Kleijn and A. W. v an der V aart. Missp ecification in

infinite-dimensional Ba y esian statistics. A nnals of Statistics, 34

(2):837–877, April 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1151418243 .

Koltc hinskii:2004:TPB

[KY04] Vladimir Koltc hinskii and Bin Y u. Three pap ers on b o osting: an

in tro duction. A nnals of Statistics, 32(1):12, F ebruary 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1079120127 .

Kulp erger:2005:HMP

[KY05] Reg Kulp erger and Hao Y u. High momen t partial sum pro cesses

of residuals in GAR

CH mo dels and their applications. A nnals

of Statistics, 33(5):2395–2422, Octob er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1132936567 .

Kou:2006:R

[KZW06a] S. C. Kou, Qing Zhou, and Wing H. W ong. Rejoinder. A nnals

of Statistics, 34(4):1646–1652, August 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1162567627.

Kou:2006:EES

[KZW06b] S. C. Kou, Qing Zhou, and Wing Hung W ong. Equi-energy sam-

pler with applications in statistical inference and statistical me-

c hanics. A nnals of Statistics, 34(4):1581–1619, August 2006. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1162567622 .

Lahiri:2003:NSC

[Lah03] S. N. Lahiri. A necessary and sufficien t condition for asymp-

totic indep endence of discrete F ourier transforms under short-

and long-range dep endence. A nnals of Statistics, 31(2):613–641,

April 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1051027883 .

Lahiri:2005:CJA

[Lah05] S. N. Lahiri. Consistency of the jac kknife-after-b o otstrap v ari-

ance estimator for the b o otstrap quan tiles of a studen tized statis-

tic. A nnals of Statistics, 33(5):2475–2506, Octob er 2005. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1132936569 .

Lahiri:2007:AES

[Lah07] S. N. Lahiri. Asymptotic expansions for sums of blo c k-v ariables

under w eak dep endence. A nnals of Statistics, 35(3):1324–1350,

July 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1185458986 .

Lai:2003:SAI

[Lai03] Tze Leung Lai. Sto c hastic appro ximation: in vited pap er. A n-

nals of Statistics, 31(2):391–406, April 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1051027873 .

Lang:2004:MPH

[Lan04] Joseph B. Lang. Multinomial-P oisson homogeneous mo dels for

con tingency tables. A nnals of Statistics, 32(1):340–383, F ebru-

ary 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1079120140.

nals of Statistics, 28(3):880–904, June 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1015952003 .

Li:2008:MSB

[LL08a] Jun Li and Regina Y. Liu. Multiv ariate spacings based on data

depth: I. Construction of nonparametric m ultiv ariate tolerance

regions. A nnals of Statistics, 36(3):1299–1323, June 2008. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1211819565 .

Li:2008:VSS

[LL08b] Runze Li and Hua Liang. V ariable selection in semiparametric

regression mo deling. A nnals of Statistics, 36(1):261–286, F ebru-

ary 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201877301 .

Lin:2009:MPS

[LL09a] Zhengy an Lin and W eidong Liu. On maxima of p erio dograms

of stationary pro cesses. A nnals of Statistics, 37(5B):2676–2695,

Octob er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247836665 .

Liu:2009:BUS

[LL09b] Jia w ei Liu and Bruce G. Lindsa y . Building and using semipara-

metric tolerance regions for parametric m ultinomial mo dels. A n-

nals of Statistics, 37(6A):3644–3659, Decem b er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1250515400 .

Lauren t:2000:AEQ

[LM00] B. Lauren t and P

. Massart. Adaptiv e estimation of a quadratic

functional b y mo del selection. A nnals of Statistics, 28(5):

1302–1338, Octob er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957395 .

Ling:2003:AEN

[LM03] Shiqing Ling and Mic hael McAleer. On adaptiv e estimation

in nonstationary ARMA mo dels with GAR

CH errors. A nnals

of Statistics, 31(2):642–674, April 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1051027884 .

Lahiri:2007:DCP

[LM07a] P

. Lahiri and Kanc han Mukherjee. On the design-consistency

prop ert y of hierarc hical Ba y es estimators in finite p opulation

sampling. A nnals of Statistics, 35(2):724–737, April 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1183667290 .

Letac:2007:WDD

[LM07b] G ´ erard Letac and H ´ el ` ene Massam. Wishart distributions for

decomp osable graphs. A nnals of Statistics, 35(3):1278–1323,

July 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1185304006 .

Levitz:2001:SCP

[LMP01] Mic hael Levitz, Da vid Madigan, and Mic hael D. P erlman.

Separation and completeness prop erties for AMP c hain graph

Mark o v mo dels. A nnals of Statistics, 29(6):1751–1784, Decem-

b er 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015345961. See correction [LPM03 ].

Lindsa y:2008:QDP

[LMR

+

08] Bruce G. Lindsa y , Marian thi Mark atou, Sura jit Ra y , Ke Y ang,

and Sh u-Ch uan Chen. Quadratic distances on probabilities: A

unified foundation. A nnals of Statistics, 36(2):983–1006, April

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1205420526 .

Lin ton:2003:EMA

[LNV03] Oliv er B. Lin ton, Jens P erc h Nielsen, and Sara V an de Geer. Es-

timating m ultiplicativ e and additiv e hazard functions b y k ernel

metho ds. A nnals of Statistics, 31(2):464–492, April 2003. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1051027877 .

Loh:2003:ADS

[Loh03] W ei-Liem Loh. On the asymptotic distribution of scram bled

net quadrature. A nnals of Statistics, 31(4):1282–1324, August

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1059655914 .

Loh:2005:FD A

[Loh05] W ei-Liem Loh. Fixed-domain asymptotics for a sub class of

Mat ´ ern-t yp e Gaussian random fields. A nnals of Statistics, 33(5):

2344–2394, Octob er 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1132936566 .

Loh:2008:MCL

[Loh08] W ei-Liem Loh. A m ultiv ariate cen tral limit theorem for random-

ized orthogonal arra y sampling designs in computer exp erimen ts.

A nnals of Statistics, 36(4):1983–2023, August 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1216237306 .

Lok:2008:SMC

[Lok08] Judith J. Lok. Statistical mo deling of causal effects in con tin uous

time. A nnals of Statistics, 36(3):1464–1507, June 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1211819571 .

Lorden:2005:NEA

[LP05] Gary Lorden and Moshe P ollak. Nonan ticipating estimation ap-

plied to sequen tial analysis and c hangep oin t detection. A nnals

of Statistics, 33(3):1422–1454, June 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1120224108 .

Leeb:2006:COE

[LP06] Hannes Leeb and Benedikt M. P¨ otsc her. Can one estimate

the conditional distribution of p ost-mo del-selection estimators?

A nnals of Statistics, 34(5):2554–2591, Octob er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1169571807 .

Leonenk o:2010:CCR

[LP10] Nik olai Leonenk o and Luc Pronzato. Correction: “A class of

R ´ en yi information estimators for m ultidimensional densities”.

A nnals of Statistics, 38(6):3837–3838, Decem b er 2010. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1291126975. See

[LPS08 ].

Levitz:2003:CSC

[LPM03] Mic hael Levitz, Mic hael D. P erlman, and Da vid Madigan. Cor-

rection: “Separation and completeness prop erties for AMP c hain

graph Mark o v mo dels”. A nnals of Statistics, 31(1):348, F ebru-

ary 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1046294468. See [LMP01 ].

Leonenk o:2008:CRI

[LPS08] Nik olai Leonenk o, Luc Pronzato, and Vippal Sa v ani. A

class of R ´ en yi information estimators for m ultidimensional

densities. A nnals of Statistics, 36(5):2153–2182, Octob er

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1223908088. See correction [LP10].

Loh:2000:EFP

[LQS00] Ji Meng Loh, Jean M. Quashno c k, and Mic hael L. Stein. Esti-

mating the K function of a p oin t pro cess with an application

to cosmology . A nnals of Statistics, 28(6):1503–1532, Decem-

b er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957468 .

Lii:2002:SAH

[LR02] Keh-Shin Lii and Murra y Rosen blatt. Sp ectral analysis for har-

monizable pro cesses. A nnals of Statistics, 30(1):258–297, F ebru-

ary 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015362193. See correction [LR03].

Lii:2003:CSA

[LR03] Keh-Shin Lii and Murra y Rosen blatt. Correction: “Sp ectral

analysis for harmonizable pro cesses”. A nnals of Statistics, 31

(5):1693, Octob er 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1065705123. See [LR02].

Lehmann:2005:GFE

[LR05] E. L. Lehmann and Joseph P

. Romano. Generalizations of the

familywise error rate. A nnals of Statistics, 33(3):1138–1154,

June 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1120224098 .

Lii:2006:EAP

[LR06] Keh-Shin Lii and Murra y Rosen blatt. Estimation for almost

p erio dic pro cesses. A nnals of Statistics, 34(3):1115–1139, June

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1152540744 .

Lii:2008:EAP

[LR08] Keh-Shin Lii and Murra y Rosen blatt. Estimation for almost p e-

rio dic pro cesses. A nnals of Statistics, 36(3):1508, June 2008. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1211819572 .

Lehmann:2005:OSS

[LRS05] E. L. Lehmann, Joseph P

. Romano, and Juliet P opp er Shaf-

fer. On optimalit y of step do wn and stepup m ultiple test pro-

cedures. A nnals of Statistics, 33(3):1084–1108, June 2005. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1120224096 .

Lieb erman:2003:V AE

[LRZ03] Offer Lieb erman, Judith Rousseau, and Da vid M. Zuc k er. V alid

asymptotic expansions for the maxim um lik eliho o d estimator of

the parameter of a stationary

, Gaussian, strongly dep enden t pro-

cess. A nnals of Statistics, 31(2):586–612, April 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1051027882 .

Li:2000:PDP

[LS00] Lei Li and T erence P

. Sp eed. P arametric decon v olution of p os-

itiv e spik e trains. A nnals of Statistics, 28(5):1279–1301, Octo-

b er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957394.

Liu:2003:ALR

[LS03] Xin Liu and Y ongzhao Shao. Asymptotics for lik eliho o d ratio

tests under loss of iden tifiabilit y . A nnals of Statistics, 31(3):807–

832, June 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1056562463 .

Lin ton:2008:EST

[LSV08] Oliv er Lin ton, Stefan Sp erlic h, and Ingrid V an Keilegom. Es-

timation of a semiparametric transformation mo del. A nnals

of Statistics, 36(2):686–718, April 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1205420516 .

Ling:2005:TLM

[L T05] Shiqing Ling and Ho w ell T ong. T esting for a linear MA mo del

against threshold MA mo dels. A nnals of Statistics, 33(6):2529–

2552, Decem b er 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1140191665 .

Luati:2004:MFI

[Lua04] Alessandra Luati. Maxim um Fisher information in mixed state

quan tum systems. A nnals of Statistics, 32(4):1770–1779, Au-

gust 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1091626187 .

Lugosi:2004:BR C

[L V04] G´ ab or Lugosi and Nicolas V a y atis. On the Ba y es-risk consis-

tency of regularized b o osting metho ds. A nnals of Statistics, 32

(1):30–55, F ebruary 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1079120129 .

Ledoit:2002:SHT

[L W02] Olivier Ledoit and Mic hael W olf. Some h yp othesis tests for

the co v ariance matrix when the dimension is large compared

to the sample size. A nnals of Statistics, 30(4):1081–1102, Au-

gust 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1031689018.

Lugosi:2004:CRL

[L W04] G´ ab or Lugosi and Marten W egk amp. Complexit y regulariza-

tion via lo calized random p enalties. A nnals of Statistics, 32(4):

1679–1697, August 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1091626183 .

Laffert y:2008:RSG

[L W08] John Laffert y and Larry W asserman. Ro deo: Sparse, greedy non-

parametric regression. A nnals of Statistics, 36(1):28–63, F ebru-

ary 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201877293 .

Li:2007:NEC

[L WH

+

07] Y eh ua Li, Naisyin W ang, Meey oung Hong, Nancy D. T urner,

Joanne R. Lupton, and Ra ymond J. Carroll. Nonparametric esti-

mation of correlation functions in longitudinal and spatial data,

with application to colon carcinogenesis exp erimen ts. A nnals

of Statistics, 35(4):1608–1643, August 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1188405624 .

Luo:2009:CPD

[L WT09] Rongh ua Luo, Hansheng W ang, and Chih-Ling Tsai. Con tour

pro jected dimension reduction. A nnals of Statistics, 37(6B):

3743–3778, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303526 .

Li:2007:SDR

[L Y07] Bing Li and Xiangrong Yin. On surrogate dimension reduction

for measuremen t error regression: An in v ariance la w. A nnals

of Statistics, 35(5):2143–2172, Octob er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1194461725 .

Lahiri:2006:RMS

[LZ06a] S. N. Lahiri and Jun Zh u. Resampling metho ds for spatial re-

gression mo dels under a class of sto c hastic designs. A nnals of

Statistics, 34(4):1774–1813, August 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1162567633.

Mao:2007:ENC

[ML07] Chang Xuan Mao and Bruce G. Lindsa y . Estimating the n um b er

of classes. A nnals of Statistics, 35(2):917–930, April 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1183667299 .

Massam:2009:CPD

[MLD09] H ´ el ` ene Massam, Jinnan Liu, and Adrian Dobra. A conju-

gate prior for discrete hierarc hical log-linear mo dels. A nnals of

Statistics, 37(6A):3431–3467, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1250515392 .

Merkl:2007:OTR

[MM07] F ranz Merkl and Leila Mohammadi. Optimal third ro ot asymp-

totic b ounds in the statistical estimation of thresholds. A nnals

of Statistics, 35(5):2193–2218, Octob er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1194461727 .

Mallia vin:2009:FTM

[MM09] P aul Mallia vin and Maria Elvira Mancino. A F ourier transform

metho d for nonparametric estimation of m ultiv ariate v olatilit y .

A nnals of Statistics, 37(4):1983–2010, August 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1245332838 .

Massart:2006:RBS

[MN06] P ascal Massart and

´

Elo die N ´ ed ´ elec. Risk b ounds for statis-

tical learning. A nnals of Statistics, 34(5):2326–2366, Octob er

2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1169571799 .

McNeil:2009:MA C

[MN09] Alexander J. McNeil and Johanna Ne ˇ sleho v´ a. Multiv ariate

Arc himedean copulas, d-monotone functions and ℓ

1

-norm sym-

metric distributions. A nnals of Statistics, 37(5B):3059–3097, Oc-

tob er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247836677.

Moreira:2009:MLM

[Mor09] Marcelo J. Moreira. A maxim um lik eliho o d metho d for the inci-

den tal parameter problem. A nnals of Statistics, 37(6A):3660–

3696, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1250515401 .

Moustakides:2004:OCP

[Mou04] George V. Moustakides. Optimalit y of the CUSUM pro cedure

in con tin uous time. A nnals of Statistics, 32(1):302–315, F ebru-

ary 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1079120138 .

Moustakides:2008:SCD

[Mou08] George V. Moustakides. Sequen tial c hange detection revis-

ited. A nnals of Statistics, 36(2):787–807, April 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1205420519 .

Marc hand:2001:IMB

[MP01]

´

Eric Marc hand and F ran¸ cois P erron. Impro ving on the MLE of

a b ounded normal mean. A nnals of Statistics, 29(4):1078–1093,

August 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1013699994 .

Marin ucci:2004:EPG

[MP04] Domenico Marin ucci and Mauro Piccioni. The empirical pro-

cess on Gaussian spherical harmonics. A nnals of Statistics, 32

(3):1261–1288, June 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1085408502 .

Mammen:2005:BSS

[MP05a] Enno Mammen and By eong U. P ark. Bandwidth selection for

smo oth bac kfitting in additiv e mo dels. A nnals of Statistics, 33

(3):1260–1294, June 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1120224102.

Mardia:2005:DPS

[MP05b] Kan ti V. Mardia and Vic P atrangenaru. Directions and pro-

jectiv e shap es. A nnals of Statistics, 33(4):1666–1699, August

2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1123250226 .

Mammen:2006:SSB

[MP06] Enno Mammen and By eong U. P ark. A simple smo oth bac k-

fitting metho d for additiv e mo dels. A nnals of Statistics, 34(5):

2252–2271, Octob er 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1169571796 .

McElro y:2007:CIR

[MP07a] T uc k er McElro y and Dimitris N. P olitis. Computer-in tensiv e

rate estimation, div erging statistics and scanning. A nnals of

Statistics, 35(4):1827–1848, August 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1188405632 .

McElro y:2007:SMP

[MP07b] T uc k er McElro y and Dimitris N. P olitis. Stable mark ed p oin t pro-

cesses. A nnals of Statistics, 35(1):393–419, F ebruary 2007. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1181100192 .

Mokk adem:2007:CKW

[MP07c] Ab delk ader Mokk adem and Mariane P elletier. A companion for

the Kiefer–W olfo witz–Blum sto c hastic appro ximation algorithm.

A nnals of Statistics, 35(4):1749–1772, August 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1188405629 .

Moulines:2005:RET

[MPR05] Eric Moulines, Pierre Priouret, and F ran¸ cois Roueff. On recursiv e

estimation for time v arying autoregressiv e pro cesses. A nnals of

Statistics, 33(6):2610–2654, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191668.

Muler:2009:REA

[MPY09] Nora Muler, Daniel P e ~ na, and V ´ ıctor J. Y ohai. Robust esti-

mation for ARMA mo dels. A nnals of Statistics, 37(2):816–840,

April 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1236693151 .

Marin ucci:2001:NBA

[MR01] D. Marin ucci and P

. M. Robinson. Narro w-band analysis of non-

stationary pro cesses. A nnals of Statistics, 29(4):947–986, Au-

gust 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1013699988 .

Meinshausen:2006:EPF

[MR06] Nicolai Meinshausen and John Rice. Estimating the prop ortion

of false n ull h yp otheses among a large n um b er of indep enden tly

tested h yp otheses. A nnals of Statistics, 34(1):373–393, F ebru-

ary 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1146576267 .

Morgan:2007:RDL

[MR07] J. P

. Morgan and Brian H. Rec k. Resolv able designs with large

blo c ks. A nnals of Statistics, 35(2):747–771, April 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1183667292 .

Moulines:2008:WWE

[MR T08] E. Moulines, F. Roueff, and M. S. T aqqu. A w a v elet Whittle

estimator of the memory parameter of a nonstationary Gaus-

sian time series. A nnals of Statistics, 36(4):1925–1956, Au-

gust 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1216237304 .

Meinshausen:2007:DTT

[MR Y07] N. Meinshausen, G. Ro c ha, and B. Y u. Discussion: A tale

of three cousins: Lasso, L2Bo osting and Dan tzig. A nnals of

Statistics, 35(6):2373–2384, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012963.

Martin ussen:2000:ND A

[MS00a] T orb en Martin ussen and Thomas H. Sc heik e. A nonparametric

dynamic additiv e regression mo del for longitudinal data. A nnals

of Statistics, 28(4):1000–1025, August 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1015956705 .

Mik osc h:2000:L TS

[MS00b] Thomas Mik osc h and C˘ at˘ alin St˘ aric˘ a. Limit theory for the sam-

ple auto correlations and extremes of a GAR

CH (1,1) pro cess.

A nnals of Statistics, 28(5):1427–1451, Octob er 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015957401 .

Mercurio:2004:SIT

[MS04] Danilo Mercurio and Vladimir Sp ok oin y . Statistical inference

for time-inhomogeneous v olatilit y mo dels. A nnals of Statistics,

32(2):577–602, April 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1083178939 .

Maruy ama:2005:NCG

[MS05a] Y uzo Maruy ama and William E. Stra wderman. A new class of

generalized Ba y es minimax ridge regression estimators. A nnals

of Statistics, 33(4):1753–1770, August 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1123250228 .

Muller:2005:GFL

[MS05b] Hans-Georg M ¨ uller and Ulric h Stadtm ¨ uller. Generalized func-

tional linear mo dels. A nnals of Statistics, 33(2):774–805, April

2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1117114336 .

Mik osc h:2006:SLM

[MS06] Thomas Mik osc h and Daniel Straumann. Stable limits of

martingale transforms with application to the estimation of

GAR CH parameters. A nnals of Statistics, 34(1):493–522, F ebru-

ary 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1146576272.

Ma jumdar:2008:ODM

[MS08] Dib y en Ma jumdar and John Stufk en. Optimal designs for

mixed mo dels in exp erimen ts based on ordered units. A nnals

of Statistics, 36(3):1090–1107, June 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1211819557 .

Muller:2006:EPL

[MSW06] Ursula U. M ¨ uller, An ton Sc hic k, and W olfgang W efelmey er. Ef-

ficien t prediction for linear and nonlinear autoregressiv e mo dels.

A nnals of Statistics, 34(5):2496–2533, Octob er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1169571805 .

Mammen:2004:SD A

[MT04] Enno Mammen and Alexandre B. Tsybak o v. Smo oth discrim-

ination analysis. A nnals of Statistics, 32(5):2340–2341, Octo-

b er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1098883791 .

Maaouia:2005:IMB

[MT05] F. Maaouia and A. T ouati. Iden tification of m ultit yp e branc h-

ing pro cesses. A nnals of Statistics, 33(6):2655–2694, Decem-

b er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1140191669 .

Muller:2009:ELF

[M ¨ ul09] Ursula U. M ¨ uller. Estimating linear functionals in nonlin-

ear regression with resp onses missing at random. A nnals of

Statistics, 37(5A):2245–2277, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247663754 .

Meier:2009:HD A

[MvdGB09] Luk as Meier, Sara v an de Geer, and P eter B ¨ uhlmann. High-

dimensional additiv e mo deling. A nnals of Statistics, 37(6B):

3779–3821, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1256303527.

Mey er:2000:DFS

[MW00] Mary Mey er and Mic hael W o o dro ofe. On the degrees of free-

dom in shap e-restricted regression. A nnals of Statistics, 28(4):

1083–1104, August 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015956708 .

Marc hetti:2009:MRI

[MW09] Gio v anni M. Marc hetti and Nann y W erm uth. Matrix repre-

sen tations and indep endencies in directed acyclic graphs. A n-

nals of Statistics, 37(2):961–978, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693156 .

Meinshausen:2009:L TR

[MY09] Nicolai Meinshausen and Bin Y u. Lasso-t yp e reco v ery of

sparse represen tations for high-dimensional data. A nnals of

Statistics, 37(1):246–270, F ebruary 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1232115934 .

Mykland:2003:F OS

[Myk03] P er Aslak Mykland. Financial options and statistical predic-

tion in terv als. A nnals of Statistics, 31(5):1413–1438, Octob er

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1065705113 .

Meng:2002:SOU

[MZ02] Xiao-Li Meng and Alan M. Zasla vsky

. Single observ ation un-

biased priors. A nnals of Statistics, 30(5):1345–1375, Octob er

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1035844979 .

Mykland:2006:ADI

[MZ06] P er Aslak Mykland and Lan Zhang. ANO V A for diffusions

and It^ o pro cesses. A nnals of Statistics, 34(4):1931–1963, Au-

gust 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1162567638.

Olshen:2007:TSR

[Ols07] Ric hard A. Olshen. T ree-structured regression and the differ-

en tiation of in tegrals. A nnals of Statistics, 35(1):1–12, F ebru-

ary 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1181100178 .

Olszewski:2009:NT

[OS09] W o jciec h Olszewski and Alv aro Sandroni. A nonmanipulable

test. A nnals of Statistics, 37(2):1013–1039, April 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1236693158 .

Osius:2009:AIS

[Osi09] Gerhard Osius. Asymptotic inference for semiparametric as-

so ciation mo dels. A nnals of Statistics, 37(1):459–489, F ebru-

ary 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1232115942 .

Ossiander:2000:SEM

[O W00] Mina Ossiander and Edw ard C. W a ymire. Statistical estima-

tion for m ultiplicativ e cascades. A nnals of Statistics, 28(6):

1533–1560, Decem b er 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015957469 .

Ow en:2000:ALH

[Ow e00] Art B. Ow en. Assessing linearit y in high dimensions. A n-

nals of Statistics, 28(1):1–19, F ebruary 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1016120362 .

Ow en:2008:LAS

[Ow e08] Art B. Ow en. Lo cal an tithetic sampling with scram bled nets.

A nnals of Statistics, 36(5):2319–2343, Octob er 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1223908094 .

Ow en:2009:KPM

[Ow e09] Art B. Ow en. Karl P earson’s meta-analysis revisited. A nnals of

Statistics, 37(6B):3867–3892, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1256303530 .

P apadop oulos:2005:CSF

[P A05] Sa v as P apadop oulos and Y asuo Amemiy a. Correlated sam-

ples with fixed and nonnormal laten t v ariables. A nnals of

Statistics, 33(6):2732–2757, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191671 .

P anaretos:2009:R TU

[P an09] Victor M. P anaretos. On random tomograph y with unobserv able

pro jection angles. A nnals of Statistics, 37(6A):3272–3306, De-

cem b er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1250515387 .

P atilea:2001:CMM

[P at01] V alen tin P atilea. Con v ex mo dels, MLS and missp ecification.

A nnals of Statistics, 29(1):94–123, F ebruary 2001. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/996986503 .

P aulo:2005:DPG

[P au05] Rui P aulo. Default priors for Gaussian pro cesses. A nnals

of Statistics, 33(2):556–582, April 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1117114329 .

P aul:2008:PFS

[PBHT08] Debashis P aul, Eric Bair, T rev or Hastie, and Rob ert Tibshirani.

“preconditioning” for feature selection and regression in high-

dimensional problems. A nnals of Statistics, 36(4):1595–1618,

August 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1216237293 .

P eng:2004:ELB

[P en04] Liang P eng. Empirical-lik eliho o d-based confidence in terv al for

the mean with a hea vy-tailed distribution. A nnals of Statistics,

32(3):1192–1214, June 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1085408499.

P ensky:2006:F OB

[P en06] Marianna P ensky . F requen tist optimalit y of Ba y esian w a v elet

shrink age rules for Gaussian and non-Gaussian noise. A nnals

of Statistics, 34(2):769–807, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418240 .

P ere:2006:D

[P er06] Anneli P ere. Discussion. A nnals of Statistics, 34(5):2105–2112,

Octob er 2006. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1169571788 .

P ark:2002:LLD

[PKJ02] B. U. P ark, W. C. Kim, and M. C. Jones. On lo cal lik eliho o d

densit y estimation. A nnals of Statistics, 30(5):1480–1495, Oc-

tob er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1035844984 .

P ons:2003:ECR

[P on03] Odile P ons. Estimation in a Co x regression mo del with a c hange-

p oin t according to a threshold in a co v ariate. A nnals of Statistics,

31(2):442–463, April 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1051027876 .

Pitts:2000:NER

[PP00] Susan M. Pitts and Konstadinos P olitis. Nonparametric esti-

mation in renew al theory

. I I: Solutions of renew al-t yp e equa-

tions. A nnals of Statistics, 28(1):88–115, F ebruary 2000. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1016120366 .

P aul:2009:CRM

[PP09] Debashis P aul and Jie P eng. Consistency of restricted max-

im um lik eliho o d estimators of principal comp onen ts. A nnals

of Statistics, 37(3):1229–1271, June 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1239369021.

P eng:2006:CRH

[PQ06] Liang P eng and Y ongc heng Qi. Confidence regions for high quan-

tiles of a hea vy tailed distribution. A nnals of Statistics, 34(4):

1964–1986, August 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1162567639 .

P atilea:2006:PLE

[PR06] V alen tin P atilea and Jean-Marie Rolin. Pro duct-limit estima-

tors of the surviv al function with t wice censored data. A n-

nals of Statistics, 34(2):925–938, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418246 .

P apaspiliop oulos:2008:SGS

[PR08a] Omiros P apaspiliop oulos and Gareth Rob erts. Stabilit y of the

Gibbs sampler for Ba y esian hierarc hical mo dels. A nnals of

Statistics, 36(1):95–117, F ebruary 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201877295 .

Priv ault:2008:SED

[PR08b] Nicolas Priv ault and An thon y R ´ ev eillac. Stein estimation for the

drift of Gaussian pro cesses using the Mallia vin calculus. A nnals

of Statistics, 36(5):2531–2550, Octob er 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1223908102 .

Pronzato:2000:A OO

[Pro00] Luc Pronzato. Adaptiv e optimization and D -optim um exp er-

imen tal design. A nnals of Statistics, 28(6):1743–1761, Decem-

b er 2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015957479 .

P eskir:2000:STP

[PS00] G. P eskir and A. N. Shiry aev. Sequen tial testing problems for

P oisson pro cesses. A nnals of Statistics, 28(3):837–859, June

2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1015952000.

P olzehl:2003:IDP

[PS03] J¨ org P olzehl and Vladimir Sp ok oin y . Image denoising: p oin t-

wise adaptiv e approac h. A nnals of Statistics, 31(1):30–57, F ebru-

ary 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1046294457 .

Phillips:2004:L WE

[PS04] P eter C. B. Phillips and Katsumi Shimotsu. Lo cal Whittle esti-

mation in nonstationary and unit ro ot cases. A nnals of Statistics,

32(2):656–692, April 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1083178942 .

P ensky:2009:FDP

[PS09] Marianna P ensky and Theofanis Sapatinas. F unctional decon v o-

lution in a p erio dic setting: Uniform case. A nnals of Statistics, 37

(1):73–104, F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1232115928 .

P ark:2009:EGS

[PSS09] Y onil P ark, Sergey Sheetlin, and John L. Sp ouge. Estimating

the Gum b el scale parameter for lo cal alignmen t of random se-

quences b y imp ortance sampling with stopping times. A nnals of

Statistics, 37(6A):3697–3714, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1250515402 .

Picard:2000:A CI

[PT00] Dominique Picard and Karine T rib ouley

. Adaptiv e confidence

in terv al for p oin t wise curv e estimation. A nnals of Statistics, 28

(1):298–335, F ebruary 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1016120374 .

Phoa:2009:QFF

[PX09] F rederic k K. H. Phoa and Hongquan Xu. Quarter-fraction

factorial designs constructed via quaternary co des. A nnals of

Statistics, 37(5A):2561–2581, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247663766.

Qian:2009:CNS

[QA W09] P eter Z. G. Qian, Mingy ao Ai, and C. F. Jeff W u. Construc-

tion of nested space-filling designs. A nnals of Statistics, 37(6A):

3616–3643, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1250515399 .

Radc henk o:2008:MRA

[Rad08] P eter Radc henk o. Mixed-rates asymptotics. A nnals of Statis-

tics, 36(1):287–309, F ebruary 2008. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1201877302 .

Ranjan:2009:ECR

[RBD09] Pritam Ranjan, Derek R. Bingham, and Angela M. Dean. Ex-

istence and construction of randomization defining con trast sub-

spaces for regular factorial designs. A nnals of Statistics, 37(6A):

3580–3599, Decem b er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1250515397 .

Rubin-Bleuer:2005:TPF

[RBK05] Susana Rubin-Bleuer and Ioana Sc hiopu Kratina. On the t w o-

phase framew ork for join t mo del and design-based inference. A n-

nals of Statistics, 33(6):2789–2810, Decem b er 2005. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1140191673 .

Reb oul:2005:EFU

[Reb05] L. Reb oul. Estimation of a function under shap e restrictions.

Applications to reliabilit y . A nnals of Statistics, 33(3):1330–1356,

June 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1120224104 .

Reid:2003:A TI

[Rei03] N. Reid. Asymptotics and the theory of inference. A nnals of

Statistics, 31(6):1695–2095, Decem b er 2003. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1074290325.

Reiss:2008:AEN

[Rei08] Markus Reiß. Asymptotic equiv alence for nonparametric re-

gression with m ultiv ariate and random design. A nnals of

Statistics, 36(4):1957–1982, August 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1216237305 .

Ren:2003:RME

[Ren03] Jian-Jian Ren. Regression M -estimators with non-i.i.d. dou-

bly censored data. A nnals of Statistics, 31(4):1186–1219, Au-

gust 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1059655911 .

Ren:2008:WEL

[Ren08] Jian-Jian Ren. W eigh ted empirical lik eliho o d in some t w o-

sample semiparametric mo dels with v arious t yp es of censored

data. A nnals of Statistics, 36(1):147–166, F ebruary 2008. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1201877297 .

Regazzini:2002:TNA

[R GN02] Eugenio Regazzini, Alessandra Guglielmi, and Giulia Di Nunno.

Theory and n umerical analysis for exact distributions of function-

als of a Diric hlet pro cess. A nnals of Statistics, 30(5):1376–1411,

Octob er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1035844980 .

Rinaldo:2009:PRF

[Rin09] Alessandro Rinaldo. Prop erties and refinemen ts of the fused

lasso. A nnals of Statistics, 37(5B):2922–2952, Octob er 2009. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1247836673 .

Rito v:2007:DDS

[Rit07] Y a’aco v Rito v. Discussion: The Dan tzig selector: Statistical esti-

mation when p is m uc h larger than n. A nnals of Statistics, 35(6):

2370–2372, Decem b er 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201012962.

28(3):756–778, June 2000. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1015951997 .

Ruc kstuhl:2001:RFB

[R W01] A. F. Ruc kstuhl and A. H. W elsh. Robust fitting of the binomial

mo del. A nnals of Statistics, 29(4):1117–1136, August 2001. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1013699996 .

Rao:2002:ELB

[R W02] J. N. K. Rao and Qih ua W ang. Empirical lik eliho o d-based

inference under imputation for missing resp onse data. A n-

nals of Statistics, 30(3):896–924, June 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1028674845 .

Romano:2007:CGE

[R W07] Joseph P

. Romano and Mic hael W olf. Con trol of generalized error

rates in m ultiple testing. A nnals of Statistics, 35(4):1378–1408,

August 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1188405615 .

Robinson:2006:PML

[RZ06] P eter M. Robinson and P aolo Zaffaroni. Pseudo-maxim um lik e-

liho o d estimation of AR

CH(∞) mo dels. A nnals of Statistics, 34

(3):1049–1074, June 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1152540742 .

Rosset:2007:PLR

[RZ07] Saharon Rosset and Ji Zh u. Piecewise linear regularized solution

paths. A nnals of Statistics, 35(3):1012–1030, July 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1185303996 .

Stein w art:2009:CSV

[SA09] Ingo Stein w art and Marian Anghel. Consistency of supp ort v ec-

tor mac hines for forecasting the ev olution of an unkno wn ergo dic

dynamical system from observ ations with unkno wn noise. A n-

nals of Statistics, 37(2):841–875, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693152 .

Sark ar:2002:SRF

[Sar02] Sanat K. Sark ar. Some results on false disco v ery rate in step wise

m ultiple testing pro cedures. A nnals of Statistics, 30(1):239–257,

F ebruary 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1015362192 .

Sark ar:2006:FDF

[Sar06] Sanat K. Sark ar. F alse disco v ery and false nondisco v ery rates in

single-step m ultiple testing pro cedures. A nnals of Statistics, 34

(1):394–415, F ebruary 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1146576268 .

Sark ar:2007:SPC

[Sar07] Sanat K. Sark ar. Stepup pro cedures con trolling generalized

FWER and generalized FDR. A nnals of Statistics, 35(6):2405–

2420, Decem b er 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201012966 .

Sark ar:2008:GST

[Sar08] Sanat K. Sark ar. Generalizing Simes’ test and Ho c h b erg’s

stepup pro cedure. A nnals of Statistics, 36(1):337–363, F ebru-

ary 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201877304 .

Shah:2005:UOP

[SBR05] Kirti R. Shah, Mausumi Bose, and Damara ju Ragha v arao. Uni-

v ersal optimalit y of P atterson’s crosso v er designs. A nnals of

Statistics, 33(6):2854–2872, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191676 .

Salibian-Barrera:2008:HBP

[SBY08] Mat ´ ıas Salibian-Barrera and V ´ ıctor J. Y ohai. High break-

do wn p oin t robust regression with censored data. A nnals of

Statistics, 36(1):118–146, F ebruary 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201877296 .

Shi:2009:DSE

[SBY09] T ao Shi, Mikhail Belkin, and Bin Y u. Data sp ectroscop y:

Eigenspaces of con v olution op erators and clustering. A nnals of

Statistics, 37(6B):3960–3984, Decem b er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1256303533 .

Salibian-Barrera:2002:BRE

[SBZ02] Matias Salibian-Barrera and Rub en H. Zamar. Bo otstrapping ro-

bust estimates of regression. A nnals of Statistics, 30(2):556–582,

April 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1021379865 .

Salibian-Barrera:2004:UAR

[SBZ04] Matias Salibian-Barrera and Rub en H. Zamar. Uniform asymp-

totics for robust lo cation estimates when the scale is unkno wn.

A nnals of Statistics, 32(4):1434–1447, August 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1091626174 .

Salibian-Barrera:2006:D

[SBZ06] Matias Salibian-Barrera and Rub en H. Zamar. Discussion. A n-

nals of Statistics, 34(5):2113–2118, Octob er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1169571789 .

Sc heik e:2001:GAR

[Sc h01] Thomas H. Sc heik e. A generalized additiv e regression mo del

for surviv al times. A nnals of Statistics, 29(5):1344–1360, Oc-

tob er 2001. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1013203457 .

Sc hennac h:2007:PEE

[Sc h07] Susanne M. Sc hennac h. P oin t estimation with exp onen tially

tilted empirical lik eliho o d. A nnals of Statistics, 35(2):634–672,

April 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1183667287.

Scricciolo:2006:CRB

[Scr06] Catia Scricciolo. Con v ergence rates for Ba y esian densit y esti-

mation of infinite-dimensional exp onen tial families. A nnals of

Statistics, 34(6):2897–2920, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935069 .

Sw eeting:2006:NPP

[SDG06] T rev or J. Sw eeting, Gauri S. Datta, and Mala y Ghosh. Non-

sub jectiv e priors via predictiv e relativ e en trop y regret. A nnals

of Statistics, 34(1):441–468, F ebruary 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1146576270 .

Sung:2007:MCL

[SG07] Y un Ju Sung and Charles J. Gey er. Mon te Carlo lik eliho o d

inference for missing data mo dels. A nnals of Statistics, 35

(3):990–1011, July 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1185303995 .

Sark ar:2009:GFD

[SG09] Sanat K. Sark ar and W enge Guo. On a generalized false disco v ery

rate. A nnals of Statistics, 37(3):1545–1565, June 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1239369031 .

Sun:2009:PHM

[SGM09] Y anqing Sun, P eter B. Gilb ert, and Ian W. McKeague. Pro-

p ortional hazards mo dels with con tin uous marks. A nnals of

Statistics, 37(1):394–426, F ebruary 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1232115940 .

Shapiro:2000:A CL

[Sha00] Alexander Shapiro. On the asymptotics of constrained lo cal M -

estimators. A nnals of Statistics, 28(3):948–960, June 2000. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1015952006 .

Shimo daira:2004:A UT

[Shi04] Hidetoshi Shimo daira. Appro ximately un biased tests of re-

gions using m ultistep-m ultiscale b o otstrap resampling. A nnals of

Statistics, 32(6):2616–2641, Decem b er 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1107794881 .

Siegm und:2003:HRS

[Sie03] Da vid Siegm und. Herb ert Robbins and sequen tial analysis: in-

vited pap er. A nnals of Statistics, 31(2):349–365, April 2003. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1051027870 .

Song:2009:A OT

[SKF09] Rui Song, Mic hael R. Kosorok, and Jason P

. Fine. On asymp-

totically optimal tests under loss of iden tifiabilit y in semipara-

metric mo dels. A nnals of Statistics, 37(5A):2409–2444, Octo-

b er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247663760 .

Sk ouras:2000:SCN

[Sk o00] K. Sk ouras. Strong consistency in nonlinear sto c hastic regression

mo dels. A nnals of Statistics, 28(3):871–879, June 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015952002 .

Sun:2000:CBG

[SLM00] Jia y ang Sun, Catherine Loader, and William P

. McCormic k.

Confidence bands in generalized linear mo dels. A nnals of

Statistics, 28(2):429–460, April 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1016218225 .

Sen turk:2006:ICA

[ ¸ SM06a] Damla ¸ Sen t ¨ urk and Hans-Georg M ¨ uller. Inference for co v ari-

ate adjusted regression via v arying co efficien t mo dels. A nnals

of Statistics, 34(2):654–679, April 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1151418236 .

Straumann:2006:QML

[SM06b] Daniel Straumann and Thomas Mik osc h. Quasi-maxim um-

lik eliho o d estimation in conditionally heteroscedastic time se-

ries: A sto c hastic recurrence equations approac h. A nnals of

Statistics, 34(5):2449–2495, Octob er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1169571804 .

Sc h w artzman:2008:IEE

[SMT08] Armin Sc h w artzman, W alter F. Mascarenhas, and Jonathan E.

T a ylor. Inference for eigen v alues and eigen v ectors of Gaussian

symmetric matrices. A nnals of Statistics, 36(6):2886–2919, De-

cem b er 2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1231165188 .

Song:2009:TCI

[Son09] Kyungc h ul Song. T esting conditional indep endence via Rosen-

blatt transforms. A nnals of Statistics, 37(6B):4011–4045, De-

cem b er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1256303535 .

Shimotsu:2005:EL W

[SP05] Katsumi Shimotsu and P eter C. B. Phillips. Exact lo cal Whittle

estimation of fractional in tegration. A nnals of Statistics, 33(4):

1890–1933, August 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1123250232 .

Sp eed:2002:JWT

[Sp e02] T. P

. Sp eed. John w. T uk ey’s con tributions to analysis of

v ariance. A nnals of Statistics, 30(6):1649–1665, Decem b er

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1043351252; http://www.jstor.org/stable/1558735 .

Sp ok oin y:2000:ADE

[Sp o00] Vladimir G. Sp ok oin y . Adaptiv e drift estimation for nonpara-

metric diffusion mo del. A nnals of Statistics, 28(3):815–836, June

2000. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1015951999 .

Sp ok oin y:2009:MLC

[Sp o09] Vladimir Sp ok oin y . Multiscale lo cal c hange p oin t detection

with applications to v alue-at-risk. A nnals of Statistics, 37(3):

1405–1436, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369026 .

Szek ely:2007:MTD

[SRB07] G´ ab or J. Sz ´ ek ely , Maria L. Rizzo, and Nail K. Bakiro v. Measur-

ing and testing dep endence b y correlation of distances. A nnals of

Statistics, 35(6):2769–2794, Decem b er 2007. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201012979 .

Sriv asta v a:2003:SWM

[Sri03] M. S. Sriv asta v a. Singular Wishart and m ultiv ariate b eta

distributions. A nnals of Statistics, 31(5):1537–1560, Octob er

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1065705118 .

Settimi:2000:GMC

[SS00] Raffaella Settimi and Jim Q. Smith. Geometry

, momen ts and

conditional indep endence trees with hidden v ariables. A nnals

of Statistics, 28(4):1179–1205, August 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1015956712 .

Stein w art:2007:FRS

[SS07] Ingo Stein w art and Clin t Sco v el. F ast rates for supp ort v ec-

tor mac hines using Gaussian k ernels. A nnals of Statistics, 35

(2):575–607, April 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1183667285 .

Studer:2005:NRP

[SSG05] M. Studer, B. Seifert, and T. Gasser. Nonparametric regression

p enalizing deviations from additivit y . A nnals of Statistics, 33

(3):1295–1329, June 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1120224103 .

Singh:2009:AHE

[SSN09] Aarti Singh, Cla yton Scott, and Rob ert No w ak. Adaptiv e Haus-

dorff estimation of densit y lev el sets. A nnals of Statistics, 37(5B):

2760–2782, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1016218227 .

Shoung:2001:LSE

[SZ01] Jyh-Ming Shoung and Cun-Hui Zhang. Least squares esti-

mators of the mo de of a unimo dal regression function. A n-

nals of Statistics, 29(3):648–665, June 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1009210684 .

Stute:2005:NCS

[SZ05] Winfried Stute and Li-Xing Zh u. Nonparametric c hec ks for

single-index mo dels. A nnals of Statistics, 33(3):1048–1083, June

2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1120224095 .

Sun:2007:ECM

[SZT07] Y an Sun, W en y ang Zhang, and Ho w ell T ong. Estimation of the

co v ariance matrix of random effects in longitudinal studies. A n-

nals of Statistics, 35(6):2795–2814, Decem b er 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1201012980 .

T aupin:2001:SPE

[T au01] Marie-Luce T aupin. Semi-parametric estimation in the nonlin-

ear structural errors-in-v ariables mo del. A nnals of Statistics, 29

(1):66–93, F ebruary 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/996986502 .

Thompson:2006:D

[Tho06] Mary Lou Thompson. Discussion. A nnals of Statistics, 34(5):

2119–2125, Octob er 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1169571790 .

T ripathi:2003:TCM

[TK03] Gautam T ripathi and Y uic hi Kitam ura. T esting conditional mo-

men t restrictions. A nnals of Statistics, 31(6):2059–2095, Decem-

b er 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1074290337.

T okdar:2009:CRE

[TMG09] Sury a T. T okdar, Ry an Martin, and Ja y an ta K. Ghosh. Consis-

tency of a recursiv e estimate of mixing distributions. A nnals of

Statistics, 37(5A):2502–2522, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247663763 .

T ai:2006:MEB

[TS06] Y u Ch uan T ai and T erence P

. Sp eed. A m ultiv ariate empirical

Ba y es statistic for replicated microarra y time course data. A nnals

of Statistics, 34(5):2387–2412, Octob er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1169571801 .

Tsao:2004:BCP

[Tsa04] Min Tsao. Bounds on co v erage probabilities of the empirical

lik eliho o d ratio confidence regions. A nnals of Statistics, 32(3):

1215–1221, June 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1085408500 .

Tsybak o v:2004:O A C

[Tsy04] Alexander B. Tsybak o v. Optimal aggregation of classifiers in

statistical learning. A nnals of Statistics, 32(1):135–166, F ebru-

ary 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1079120131 .

Tsybak o v:2006:DLR

[Tsy06] A. B. Tsybak o v. Discussion: Lo cal Rademac her complexi-

ties and oracle inequalities in risk minimization. A nnals of

Statistics, 34(6):2681–2687, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935060 .

T atsuok a:2000:UFM

[TT00] Ka y S. T atsuok a and Da vid E. T yler. On the uniqueness of S -

functionals and M -functionals under nonelliptical distributions.

A nnals of Statistics, 28(4):1219–1243, August 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1015956714.

T udor:2007:SAF

[TV07] Ciprian A. T udor and F rederi G. Viens. Statistical asp ects

of the fractional sto c hastic calculus. A nnals of Statistics, 35

(3):1183–1212, July 2007. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1185304003 .

Tsybak o v:2005:SRP

[TvdG05] A. B. Tsybak o v and S. A. v an de Geer. Square ro ot p enalt y:

Adaptation to the margin in classification and in edge estima-

tion. A nnals of Statistics, 33(3):1203–1224, June 2005. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1120224100 .

T a ylor:2008:RFM

[TW08] J. E. T a ylor and K. J. W orsley

. Random fields of m ultiv ari-

ate test statistics, with applications to shap e analysis. A n-

nals of Statistics, 36(1):1–27, F ebruary 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1201877292 .

v andeGeer:2006:DLR

[vdG06] Sara v an de Geer. Discussion: Lo cal Rademac her complex-

ities and oracle inequalities in risk minimization. A nnals of

Statistics, 34(6):2688–2696, Decem b er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1179935061 .

v andeGeer:2008:HDG

[vdG08] Sara A. v an de Geer. High-dimensional generalized linear mo d-

els and the lasso. A nnals of Statistics, 36(2):614–645, April

2008. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1205420513 .

v anderV aart:2002:SWL

[vdV02] Aad v an der V aart. The statistical w ork of Lucien Le Cam. A n-

nals of Statistics, 30(3):631–682, June 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1028674836.

v anderV aart:2008:R CP

[vdVvZ08] A. W. v an der V aart and J. H. v an Zan ten. Rates of con traction of

p osterior distributions based on Gaussian pro cess priors. A nnals

of Statistics, 36(3):1435–1463, June 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1211819570 .

v anderV aart:2009:ABE

[vdVvZ09] A. W. v an der V aart and J. H. v an Zan ten. Adaptiv e Ba y esian

estimation using a Gaussian random field with in v erse gamma

bandwidth. A nnals of Statistics, 37(5B):2655–2675, Octob er

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1247836664 .

V anderLaan:2003:CSR

[VJ03] Mark J. V an der Laan and Nic holas P

. Jew ell. Curren t status

and righ t-censored data structures when observing a mark er at

the censoring time. A nnals of Statistics, 31(2):512–535, April

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1051027879 .

v onLuxburg:2008:CSC

[vLBB08] Ulrik e v on Luxburg, Mikhail Belkin, and Olivier Bousquet.

Consistency of sp ectral clustering. A nnals of Statistics, 36

(2):555–586, April 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1205420511 .

V o vk:2009:LPL

[VNG09] Vladimir V o vk, Ilia Nouretdino v, and Alex Gammerman. On-

line predictiv e linear regression. A nnals of Statistics, 37(3):

1566–1590, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369032 .

V anderW eele:2009:MSC

[VR09] T yler J. V anderW eele and James M. Robins. Minimal sufficien t

causation and directed acyclic graphs. A nnals of Statistics, 37

(3):1437–1465, June 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1239369027.

V anBellegem:2008:LAE

[VvS08] S ´ ebastien V an Bellegem and Rainer v on Sac hs. Lo cally adap-

tiv e estimation of ev olutionary w a v elet sp ectra. A nnals of

Statistics, 36(4):1879–1924, August 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1216237303 .

V oss:2001:CER

[VW01] Daniel T. V oss and W eizhen W ang. Con trol of error rates in

adaptiv e analysis of orthogonal saturated designs. A nnals of

Statistics, 29(4):1058–1065, August 2001. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1013699992 .

W alther:2001:MML

[W al01] Guen ther W alther. Multiscale maxim um lik eliho o d analysis of a

semiparametric mo del, with applications. A nnals of Statistics, 29

(5):1297–1319, Octob er 2001. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1013203455 .

W alk er:2004:NAB

[W al04] Stephen W alk er. New approac hes to Ba y esian consistency . A n-

nals of Statistics, 32(5):2028–2043, Octob er 2004. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1098883780 .

W ang:2002:ANG

[W an02] Y azhen W ang. Asymptotic nonequiv alence of GAR

CH mo d-

els and diffusions. A nnals of Statistics, 30(3):754–783, June

2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1028674841 .

W ang:2004:ENM

[W an04] Liqun W ang. Estimation of nonlinear mo dels with Berkson mea-

suremen t errors. A nnals of Statistics, 32(6):2559–2579, Decem-

b er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1107794879.

W ang:2008:EMV

[WBCL08] Lie W ang, La wrence D. Bro wn, T. T on y Cai, and Mic hael Levine.

Effect of mean on v ariance function estimation in nonparametric

regression. A nnals of Statistics, 36(2):646–664, April 2008. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1205420514 .

W ang:2009:ELE

[W C09] Dong W ang and Song Xi Chen. Empirical lik eliho o d for esti-

mating equations with missing v alues. A nnals of Statistics, 37

(1):490–517, F ebruary 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1232115943 .

W egk amp:2003:MSN

[W eg03] Marten W egk amp. Mo del selection in nonparametric regression.

A nnals of Statistics, 31(1):252–273, F ebruary 2003. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1046294464 .

W ang:2009:ICQ

[WF09] Huixia Judy W ang and Mendel Fygenson. Inference for cen-

sored quan tile regression mo dels in longitudinal studies. A n-

nals of Statistics, 37(2):756–781, April 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1236693149 .

W ei:2006:CGC

[WH06a] Ying W ei and Xuming He. Conditional gro wth c harts. A nnals

of Statistics, 34(5):2069–2097, Octob er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1169571786 .

W ei:2006:R

[WH06b] Ying W ei and Xuming He. Rejoinder. A nnals of Statistics, 34(5):

2126–2131, Octob er 2006. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1169571791 .

W alk er:2007:R CP

[WLP07] Stephen G. W alk er, An tonio Lijoi, and Igor Pr ¨ unster. On rates

of con v ergence for p osterior distributions in infinite-dimensional

mo dels. A nnals of Statistics, 35(2):738–746, April 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1183667291 .

W u:2002:KDE

[WM02] W ei Biao W u and Jan Mielniczuk. Kernel densit y estimation

for linear pro cesses. A nnals of Statistics, 30(5):1441–1459, Oc-

tob er 2002. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1035844982 .

W ang:2007:OOD

[WM07] Haonan W ang and J. S. Marron. Ob ject orien ted data anal-

ysis: Sets of trees. A nnals of Statistics, 35(5):1849–1873, Oc-

tob er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1194461714 .

W asserman:2009:HD V

[WR09] Larry W asserman and Kathryn Ro eder. High-dimensional v ari-

able selection. A nnals of Statistics, 37(5A):2178–2201, Octo-

b er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247663752 .

W u:2005:BRS

[W u05] W ei Biao W u. On the Bahadur represen tation of sample quan tiles

for dep enden t sequences. A nnals of Statistics, 33(4):1934–1963,

August 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1123250233 .

W u:2007:MEL

[W u07] W ei Biao W u. M -estimation of linear mo dels with dep enden t

errors. A nnals of Statistics, 35(2):495–521, April 2007. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1183667282 .

W u:2008:FDC

[W u08] W ei Biao W u. On false disco v ery con trol under dep endence.

A nnals of Statistics, 36(1):364–380, F ebruary 2008. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1201877305.

Y ang:2000:MSD

[Y an00] Y uhong Y ang. Mixing strategies for densit y estimation. A nnals

of Statistics, 28(1):75–87, F ebruary 2000. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1016120365 .

Y ang:2002:LC

[Y an02] Grace L. Y ang. Lucien Le Cam 1924–2000. A nnals of Statistics,

30(3):617–630, June 2002. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1028674835 .

Y ang:2007:CCV

[Y an07] Y uhong Y ang. Consistency of cross v alidation for comparing re-

gression pro cedures. A nnals of Statistics, 35(6):2450–2473, De-

cem b er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201012968 .

Y e:2003:IF A

[Y e03] Kenn y Q. Y e. Indicator function and its application in t w o-

lev el factorial designs. A nnals of Statistics, 31(3):984–994, June

2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1056562470 .

Y a jima:2009:NST

[YM09] Y oshihiro Y a jima and Y asumasa Matsuda. On nonparametric

and semiparametric testing for m ultiv ariate linear time series.

A nnals of Statistics, 37(6A):3529–3554, Decem b er 2009. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1250515395 .

Y ao:2005:FLR

[YMW05] F ang Y ao, Hans-Georg M ¨ uller, and Jane-Ling W ang. F unc-

tional linear regression analysis for longitudinal data. A nnals of

Statistics, 33(6):2873–2903, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191677 .

Y u:2008:SBG

[YPM08] Kyusang Y u, By eong U. P ark, and Enno Mammen. Smo oth bac k-

fitting in generalized additiv e mo dels. A nnals of Statistics, 36

(1):228–260, F ebruary 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1201877300 .

Y ang:2009:SPL

[YS09] Min Y ang and John Stufk en. Supp ort p oin ts of lo cally opti-

mal designs for nonlinear mo dels with t w o parameters. A nnals

of Statistics, 37(1):518–541, F ebruary 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1232115944 .

Y uan:2009:BFH

[Y ua09] Ao Y uan. Ba y esian frequen tist h ybrid inference. A nnals of

Statistics, 37(5A):2458–2501, Octob er 2009. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1247663762 .

Y ang:2002:RAN

[YZ02] Y uhong Y ang and Dan Zh u. Randomized allo cation with non-

parametric estimation for a m ulti-armed bandit problem with co-

v ariates. A nnals of Statistics, 30(1):100–121, F ebruary 2002. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1015362186 .

Y ohai:2004:RNI

[YZ04] V ´ ıctor J. Y ohai and Rub en H. Zamar. Robust nonparametric

inference for the median. A nnals of Statistics, 32(5):1841–1857,

Octob er 2004. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1098883774 .

Zeng:2005:ARM

[ZC05a] Donglin Zeng and Jian w en Cai. Asymptotic results for maxi-

m um lik eliho o d estimators in join t analysis of rep eated measure-

men ts and surviv al time. A nnals of Statistics, 33(5):2132–2163,

Octob er 2005. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1132936559 .

Zuo:2005:D WS

[ZC05b] Yijun Zuo and Heng jian Cui. Depth w eigh ted scatter estima-

tors. A nnals of Statistics, 33(1):381–413, F ebruary 2005. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1112967710 .

Zhang:2007:SIF

[ZC07] Jin-Ting Zhang and Jian w ei Chen. Statistical inferences for

functional data. A nnals of Statistics, 35(3):1052–1079, July

2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1185303998 .

Zuo:2004:SDE

[ZCH04] Yijun Zuo, Heng jian Cui, and Xuming He. On the Stahel–

Donoho estimator and depth-w eigh ted means of m ultiv ariate

data. A nnals of Statistics, 32(1):167–188, F ebruary 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1079120132 .

Zuo:2004:IFM

[ZCY04] Yijun Zuo, Heng jian Cui, and Dennis Y oung. Influence function

and maxim um bias of pro jection depth based estimators. A nnals

of Statistics, 32(1):189–218, F ebruary 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1079120133 .

Zeng:2004:EMS

[Zen04] Donglin Zeng. Estimating marginal surviv al function b y adjust-

ing for dep enden t censoring using man y co v ariates. A nnals of

Statistics, 32(4):1533–1555, August 2004. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1091626178 .

Zeng:2005:LAM

[Zen05] Donglin Zeng. Lik eliho o d approac h for marginal prop ortional

hazards regression in the presence of dep enden t censoring. A n-

nals of Statistics, 33(2):501–521, April 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1117114326 .

Zhang:2005:MFB

[ZFLS05] Aijun Zhang, Kai-T ai F ang, Runze Li, and Agus Sudjian to. Ma-

jorization framew ork for balanced lattice designs. A nnals of

Statistics, 33(6):2837–2853, Decem b er 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1140191675 .

Zhang:2009:SMC

[ZFS09] W en y ang Zhang, Jianqing F an, and Y an Sun. A semiparametric

mo del for cluster data. A nnals of Statistics, 37(5A):2377–2408,

Octob er 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1247663759 .

Zhou:2005:MET

[ZH05] Harrison H. Zhou and J. T. Gene Hw ang. Minimax estimation

with thresholding and its application to w a v elet analysis. A nnals

of Statistics, 33(1):101–125, F ebruary 2005. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1112967700 .

Zuo:2006:LDM

[ZH06] Yijun Zuo and Xuming He. On the limiting distributions of

m ultiv ariate depth-based rank sum statistics and related tests.

A nnals of Statistics, 34(6):2879–2896, Decem b er 2006. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1179935068 .

Zhang:2008:SBL

[ZH08a] Cun-Hui Zhang and Jian Huang. The sparsit y and bias of the

Lasso selection in high-dimensional linear regression. A nnals of

Statistics, 36(4):1567–1594, August 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1216237292 .

Zhou:2008:DRB

[ZH08b] Jianh ui Zhou and Xuming He. Dimension reduction based on

constrained canonical correlation and v ariable filtering. A nnals

of Statistics, 36(4):1649–1668, August 2008. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1216237295 .

Zhao:2000:BAS

[Zha00] Linda H. Zhao. Ba y esian asp ects of some nonparametric prob-

lems. A nnals of Statistics, 28(2):532–552, April 2000. CODEN

ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic). URL

http://projecteuclid.org/euclid.aos/1016218229.

Zhang:2002:RBI

[Zha02] Cun-Hui Zhang. Risk b ounds in isotonic regression. A nnals

of Statistics, 30(2):528–555, April 2002. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1021379864 .

Zhang:2003:CDT

[Zha03] Cun-Hui Zhang. Comp ound decision theory and empirical Ba y es

metho ds: in vited pap er. A nnals of Statistics, 31(2):379–390,

April 2003. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1051027872 .

Zhang:2004:SBC

[Zha04] T ong Zhang. Statistical b eha vior and consistency of classification

metho ds based on con v ex risk minimization. A nnals of Statistics,

32(1):56–85, F ebruary 2004. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1079120130 .

Zhang:2005:ESR

[Zha05a] Cun-Hui Zhang. Estimation of sums of random v ariables: Ex-

amples and information b ounds. A nnals of Statistics, 33(5):

2022–2041, Octob er 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1132936555 .

Zhang:2005:GEB

[Zha05b] Cun-Hui Zhang. General empirical Ba y es w a v elet metho ds and

exactly adaptiv e minimax estimation. A nnals of Statistics, 33

(1):54–100, F ebruary 2005. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1112967699 .

Zhang:2006:SEK

[Zha06] T ong Zhang. F rom ϵ-en trop y to KL-en trop y: Analysis of min-

im um information complexit y densit y estimation. A nnals of

Statistics, 34(5):2180–2210, Octob er 2006. CODEN ASTSC7.

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

projecteuclid.org/euclid.aos/1169571794.

Zhang:2008:DOS

[Zha08a] Cun-Hui Zhang. Discussion: One-step sparse estimates in non-

conca v e p enalized lik eliho o d mo dels. A nnals of Statistics, 36(4):

1553–1560, August 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1216237290 .

Zhang:2008:QCS

[Zha08b] Zheng jun Zhang. Quotien t correlation: A sample based al-

ternativ e to P earson’s correlation. A nnals of Statistics, 36(2):

1007–1030, April 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1205420527 .

Zhang:2009:SSP

[Zha09] T ong Zhang. Some sharp p erformance b ounds for least squares

regression with L

1 regularization. A nnals of Statistics, 37(5A):

2109–2144, Octob er 2009. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1247663750 .

Zhang:2007:APC

[ZHCC07] Li-Xin Zhang, F eifang Hu, Siu Hung Cheung, and W ai Sum

Chan. Asymptotic prop erties of co v ariate-adjusted resp onse-

adaptiv e designs. A nnals of Statistics, 35(3):1166–1182, July

2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1185304002 .

Zou:2007:DFL

[ZHT07] Hui Zou, T rev or Hastie, and Rob ert Tibshirani. On the “degrees

of freedom” of the lasso. A nnals of Statistics, 35(5):2173–2192,

Octob er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1194461726 .

Zh u:2003:SF A

[Zh u03] Y u Zh u. Structure function for aliasing patterns in 2 l−n

de-

sign with m ultiple groups of factors. A nnals of Statistics, 31

(3):995–1011, June 2003. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1056562471.

Zh u:2004:FBA

[Zh u04] Mu Zh u. On the forw ard and bac kw ard algorithms of pro jection

pursuit. A nnals of Statistics, 32(1):233–244, F ebruary 2004. CO-

DEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966 (electronic).

URL http://projecteuclid.org/euclid.aos/1079120135 .

Zh u:2007:PSI

[ZILZ07] Hongtu Zh u, Joseph G. Ibrahim, Sikyum Lee, and Heping Zhang.

P erturbation selection and influence measures in lo cal influ-

ence analysis. A nnals of Statistics, 35(6):2565–2588, Decem-

b er 2007. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1201012972 .

Zou:2008:OSS

[ZL08a] Hui Zou and Runze Li. One-step sparse estimates in noncon-

ca v e p enalized lik eliho o d mo dels. A nnals of Statistics, 36(4):

1509–1533, August 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1216237287 .

Zou:2008:R OS

[ZL08b] Hui Zou and Runze Li. Rejoinder: One-step sparse estimates in

nonconca v e p enalized lik eliho o d mo dels. A nnals of Statistics, 36

(4):1561–1566, August 2008. CODEN ASTSC7. ISSN 0090-5364

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

org/euclid.aos/1216237291 .

Zhou:2009:SIS

[ZL09] Y ong Zhou and Hua Liang. Statistical inference for semiparamet-

ric v arying-co efficien t partially linear mo dels with error-prone

linear co v ariates. A nnals of Statistics, 37(1):427–458, F ebru-

ary 2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic). URL http://projecteuclid.org/euclid.

aos/1232115941 .

Zhao:2009:CAP

[ZR Y09] P eng Zhao, Guilherme Ro c ha, and Bin Y u. The comp osite

absolute p enalties family for group ed and hierarc hical v ariable

selection. A nnals of Statistics, 37(6A):3468–3497, Decem b er

2009. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL http://projecteuclid.org/euclid.aos/

1250515393.