A Complete Bibliograph y of Publications in

A nnals of Statistics (2010–2019)

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/

19 Ma y 2021

V ersion 1.20

Title w ord cross-reference

1 ≤ r ≤ ∞ [GN11].

L

[ZFY11]. A [SFSL18]. β [MMS18, RPF13]. D [SH15].

ℓ

0

[F G18a, vdGB13]. ℓ

1

[JKNP12, BC11a, R

WL10]. F [HPZ16]. g [MG11]. k

[BSY19, BCR10, GKM16]. L r

[GN11]. L

1

[HP

ˇ

S10a, WXX18]. L

2

[EI12]. L

∞

[DKL12]. l

p

[LZ11]. L

q

[FY10]. M

[CH10, DN11, EKS12, Loh17, SO18, WZ18, ZBFL18]. n [CW12, P or12]. P

[EJ10, CW12, HBZO19, RBWJ19]. Q [DRZ12, LR14]. s [CLSY18, HW16a].

T [DMS12, DMS13a, DMG15]. T

2

[LS13]. U [Che18, LLBM

+

11]. V [Zho14b].

‖ · ‖

2

2

[JN18]. z [BCCW18].

-aggregation [DRZ12, LR14]. -conca v e [HW16a]. -distance [WXX18].

-error [DKL12]. -estimation [BCCW18, CH10, SO18, WZ18, ZBFL18].

-estimator [EKS12]. -estimators [Loh17]. -filter [RBWJ19]. -learning

[SFSL18]. -lik eliho o d [FY10]. -loss [JN18]. -metrics [GN11]. -mo del

[MMS18, RPF13]. -nearest [BSY19, BCR10, GKM16]. -optimal

1

[DMS12, DMS13a, DMG15, SH15]. -p enalized [BC11a, F

G18a, vdGB13].

-prior [MG11]. -pro cesses [LLBM

+

11]. -regularized [R

WL10]. -sample

[CLSY18]. -statistic [LS13]. -statistics [Che18, Zho14b]. -theorem [DN11].

-v alue [HBZO19]. -v alues [EJ10].

1/64 [Pho12]. 1D [SGA11].

2010 [Ste11]. 2850-2876 [BGvZ21].

34 [F uh10, Jen10].

abundan t [CFR12]. accelerated [LJ18]. accoun ting [PP14]. Accuracy

[CG18, JKNP12]. Accurate [HQ11]. ac hiev e [Dic11]. acting [DKZ13].

Activ e [HSR

W19, NJ13, Han11]. activit y [ASJ11, Bul16, T o d15, T o d17].

acyclic [CMKR12, ER14, HJY13, KMH14, vdGB13]. Adaptation

[K GS18, PR16, GZ16a, Lep13]. Adaptiv e

[Arm15, BW19b, CY12, CLX13, CGW18, CV19a, CL13b, CJ12, FFB14,

FLRB13, GMZ17, JMR14, LS14, Lep15, LMP18, Ra y17, RBS10, Str18,

TZ19a, Tib14, V er10, dJvZ10, A

GR18, AZ12, A tc11, BCDD14, Bul13,

CMW13, CLZ16, Cas15, CC18a, CCK14a, CCTV18, DGL19, EL10, FMP11,

Gho15, GRSP15, GL11, HWH13a, HWH13b, HMV13, HN11, HRSH15, HH12,

KX14, L

W19, LM15, MP17, Nic15, PR19, Rou10, Rou15, Ste15, SC16,

SvdVvZ15a, SvdVvZ15b, TBK12, TL

T16, W

CT11, ZPH15, ZH10].

Adaptiv e-to-mo del [TZ19a]. adaptivit y [CG17]. Addendum [KMH14].

Additiv e

[ST19, BPE14, FJR15, HP18, HHW10, JFF10, LMP10, LMP12a, LLLH18,

Ma12, MCLX15, RBM19, SW16a, TZ19b, WLLC11, WX

QL14, YZ16, ZL11a].

Adjusted [LC10, A

GR18, DHZ16, JW10, ZBFL18]. adjustmen t

[SB10, WZHO17]. affine [Bel18a, DS12]. after [TR

TW18]. against

[CEL16, CPV17, MMY18]. aggregate [DGP18]. Aggregation

[GRSP15, Bel18a, DRZ12, DS12, LR14, Rig12]. agnostic [KP19, L

V15]. AIC

[BCF18a]. Alb ert [QH19]. Algorithm [ZLZ18, BWY17, CMZ19, GRD13,

JWJW18, JG12, JG13, KRS15, QH19, Y u10]. algorithmic [FLSZ18, Lop19].

algorithms [BCDD14, DR11, DMJ13, FMP11, KH11, Lia10, STRR15].

aliasing [CCC19]. aligned [CW15]. allo cation [CGM

+

13, Kau18, MP17].

almost [LPK17]. almost- [LPK17]. alternativ e [ZCX13]. alternativ es

[A CCP11, CEL16, CPV17, EH19b, MMY18]. Amplitude [PZ16]. analyses

[Røy12]. analysis

[Bac11, BFT13, BL12, BCF18a, BWY17, BCR10, BJV17, BFR19, BMBM15,

BD11, CEL16, CGY18, CLL

W15, DM18, DP19, DP18, FL

W16, GMRZ15,

JW10, JLP

+

16, JLX17, Kat13, KLZ16, KS11, KMS12, LH10b, LJ10, LMY18,

L Y19, Ma13, M ¨ ul16, NC10, Ny e11, PT13, P en18, PM16a, QP16, QH19,

RBS10, RH12, SY12, SWD

W11, SC12, TS12, W an11, WMZ18, WW18, Zh u17].

analytic [KH11]. angular [ZYL18]. Anisotropic [BPD14, Lep15, Str18].

Ann [BGvZ21, F uh10, Jen10]. anomalous [A

CCD11]. ANO V A

[A CCP11, CZ10, CLZ19a]. Answ er [Jia13]. An ti [CCK14a].

An ti-concen tration [CCK14a]. application

[BLPZ15, BBF

GD12, DN11, EH19a, HS17, HLLZ19, HKKM10, Koi19, LSST16,

LMY18, LS10, MDO14, NC10, PR16, Pho12, RBS10, R

V11, WY17, ZPMX11].

applications [BB18a, BQS18, CJ11, CZ18, CTP19, CV19b, CI11, CL13a,

CQ10, Che18, CD17, DE17, DSS11, FSZ18, Go d18, GZ16b, HJY16, KR11b,

LS13, TPN19, ZHCC11, ZBY15, Zho14b, ZBFL18]. applied [DH12a].

approac h [AcL17, BBTW11, BG10, CCG16, CC18b, CHZ11, DKZ17,

D W19a, DP18, FLRB13, HW16b, HL13, JP13, KPS17, KX14, Lep13, Lep15,

MZZ

+

19, Pho12, Sc h13, VS19, Y en11, YC10, ZPMX11, ZYFW14].

approac hes [BD11]. Appro ximate

[BO17, DGH

+

19, F

G18a, CC11, FLM11, MMB17, MMB18]. appro ximately

[KP19]. Appro ximating [WRM19]. Appro ximation

[DSS11, HW16a, Nor10, BCCZ13, CCK14b, DB16, FH14a, HPWW11,

HBZO19, Koi19, KL17, LL

V16, Lia10, P or12, ZW17]. appro ximations

[Bob19, Che18, CCK13, FR13, KR11b]. arbitrary [CL15a, EKS12].

argumen t [Jia13]. arithmetic [Pho12]. ARMA [LX

Q16, VL18, ZL11c].

ARMAX [GH19]. armed [PR13]. arra y [HQ14, LKA10]. arra y-v alued

[LKA10]. arra ys [GX14, HT14, HCT18, LPK17, OR10, OB13, STY14].

arriv al [CLN19]. article [Ano10, F uh10, Jen10]. Assessing [ZYL18].

assessmen t [CG18]. assisted [KJF14]. asso ciated [LX12, RS17].

asso ciation [GCW19, JLP

+

16]. assumption [R W G19, URBY13].

assumption-lean [R W G19]. assumptions [HSR

W19]. asymmetric

[FZ13, GZ16b]. Asymptotic

[Akr16, BM17, BCCZ13, BCF

G11, CHI14, CGW15, CC19, DM12, EPFV18,

GNZ10, HPWW11, HA13, HH12, KF11, KV10, LLBM

+

11, MH14, MMB11,

Mei11, OMH13, OPP17, PJS10, QZ10, Rei11, RSZZ15, RS17, SH14, T

A17,

W an13, WW18, XH12, A tc11, BF18, BGN18, LX12, Loh17, MDO14, NS11,

PS18, RS12, SC13, SF19, TR

TW18, YF

G13]. Asymptotically

[CEKL15, F el12, CR13, SC16]. Asymptotics [LMNP15, SW10a, SBK16,

WF17, YLZ16, BFFP19, CS15, CW19, D

W18, DMJ13, HE18, Li14, ZS13].

attac k [CHL17]. augmen tation [KH11]. auto [L

WY17]. auto-co v ariance

[L WY17]. auto correlation [HA13]. auto co v ariance [BB16b].

autoregression [ZPL

+

17]. autoregressiv e

[GRSP15, KPP11, WLCY14, Zh u19]. auxiliary [Efr13]. a v erage [YL11].

a v erages [DS11, JPV10]. a v eraging [AcL17, Lia10, ZL11a].

bac k [MC15]. bac k-do or [MC15]. Bac kfitting [LMP10, LMP12a, HP18].

Bac kw ard [HE18]. balance [MR12]. Balanced [R

W10b]. balancing

[Zha19b]. Ball [PTWZ18, LM18]. balls [CCGB17]. band [WLCY14].

bandedness [QC12]. bandit [PR13, PR

CS16]. bands

[CCK14a, GN10, HH13, HN11, Jir12, PR19]. Bandwidth

[CL15b, GL11, BPD14, CDH13, QC12, SW10a]. barrier [Men17]. barriers

[GMZ17, MW15]. Barycen tric [P en18]. based

[A GR18, BB16a, BWY17, CY11, CGT16, CC17, CZ15b, Che19a,

CA GPFBGM19, FH14a, HP10, HPV10, HQ14, IP11, LLL19, LPZZ12,

MZZ

+

19, NHM18, NC10, OPP17, Røy12, SvdA

W14, SSGF13, Ste15, TBK12,

T A17, WB17, WXX18, WZ18, XZ18, XZ12, YF

G13, YP15, YL11, ZDMD18].

Batc h [FJ10]. Batc hed [PR

CS16]. Ba y es [BCF

G11, BMW18, BD11, CN14,

DP18, LM12d, MG11, MH11, MGC10, RS17, SB10, YL14].

Ba y es-optimalit y [BCF

G11]. Ba y esian

[Cas15, Gho15, LM15, Nic15, Rou15, SvdVvZ15b, Bac11, BFT13, BBF

GD12,

BPY19, BFR19, BD11, BD15, CK

G19, Cas14, CSHvdV15, CC18b, DMG15,

DP18, Ev a18, GZ16a, HTX17, Jam17, Joh13, Kat13, Kau18, KPS17,

KvdVvZ11, LG17, LJ10, MNP19, NH14, NS17, PBPD14, QH19, Ro ˇ c18,

RH12, R

CL12, SvdVvZ15a, WM10, YH12, YD16, YWJ16, dJvZ10]. b e

[EW16]. b eha vior [BCF18b, PP14]. b eha viour [BB16b, RS17]. b enefit

[HZ10]. Berkson [Sc h13]. Bernstein

[BK12, BG14, Bon11, CN13, CN14, CR15, HS17, Ra y17, RR12].

Bernstein-t yp e [HS17]. Best [BKM16, MM18]. Betas [Rou10]. b et w een

[DMS12, LZ17, SS13]. b ey ond [DS11, Jia13, ZW16]. bi [YLZ16]. bi-degree

[YLZ16]. Bias [FdHM15]. biased [AZ12, CLSY18, CK15, MR10]. BIC

[BCF18a]. big [BFR19]. binary [F ry14, MPL15, W an11, Xu17]. biv ariate

[WZ12]. Blac kw ellization [DR11]. blind [BHM18]. blo c k

[AL18, CY12, CLX18, FdH15, GZ16a, GMZZ18, GLN18, JKNP12, LR15,

Lei16, SR15, TPN19, WB17, ZZ16, ZLZ12]. blo c k-sparse [JKNP12].

blo c kmo del [BRS19, R

CY11]. blo c kmo dels [BCCZ13, SB15]. blo c ks

[Go d18]. BLUE [DPZ19]. Blumen thal [ASJ12]. Board

[Ano16a, Ano16b, Ano17a, Ano16c]. b o osting [F

GM17, EI12]. Bo otstrap

[ABFRB15, CH10, SZ15, SW19, BB15, CL13b, Che16, Che18, CCK13,

DGL19, FR13, FLRB13, GLN18, HH13, JP15, KP11, KPP11, Lop19, P ap18,

PS18, RS12, SS11a, SBW10, TPN19, TR

TW18]. Bo otstrapping [R W G19].

b oth [XMW10]. b ottom [F ry18]. b ottom-up [F ry18]. b ouncy [DBCD19].

b ound [NS11]. b oundaries [CLR17, KRS15, LG17]. b oundary [TBK12].

b ounds [A

CL19, A

GL14, Bel18a, BL

T18, BJNP13, CZ18, CGM

+

13, CI11,

CHI13, CGS15, JvdG18, KP19, Lev15, LN11, PS18, TS12]. breakdo wn

[ZYL18]. breaking [Men17]. Bridging [ELL15]. Bro wnian [ASJ10]. Buffet

[Jam17]. bundled [DN11].

calculations [R

V11]. calculus [Hua10b, Jam17]. Calibrating [WKL13].

calibration [TW15]. CAM [BPE14, PV17]. can [EW16]. Canonical

[BHPZ19, GMRZ15, YP15]. Carlo

[A tc11, BDD10, CDO11, FJ10, FMP11, GRD13, MDO14]. case

[BHPZ19, FH14b, KF11, KMS12, L

W17, OMH14]. case-con trol

[FH14b, KF11]. categories [WZY18]. Cauc h y [PM16b]. Causal

[BPE14, REB18, RBM19, ST16a, ZJS11, CD17, JBGWS13, Lok17, MZZ

+

19,

TS12, URBY13, ZDMD18]. cause [VR12]. CCA [GMZ17]. cell [HE18].

censored [DN11, GK12, Hua10b, SW12, SW16b, ZPH18]. censoring

[A CF12, Gro14]. Cen tral [JY13, BLR

G17, EH19a, HQ14]. cen tralit y

[ELL15]. cen troid [HP10]. cen troid-based [HP10]. cepstral [MH14]. c hain

[A tc11, BB16a, BDD10, CDO11, FJ10, FMP11, MDO14, Sad16, WR13].

c hains [Bac11, BFT13, HW16b, L

TG16, MDO14, T ru19]. Change

[SS11a, WZY18, BJV17, CZ15b, Che19a, CC19, EH19b, F ry14, F ry18,

HTX17, Jir15, KRD10, LSR

+

17, PT10, SBK16, WZ18, XS13, ZYFW14].

Change-p oin t [SS11a, WZY18, BJV17, CZ15b, Che19a, CC19, EH19b,

F ry14, F ry18, HTX17, SBK16, XS13, ZYFW14]. c hanged [Bel11]. c hanges

[Bul14, D

W19a, VD15]. c haracteristic [Bel11]. c haracterization [HT14].

Characterizing [EI12]. Cheb yshev [WY19]. c hec king [EJ10, TZ19a].

Cheng [F uh10, Jen10]. Chernoff [Li16a, LL

Y18]. Chib [QH19]. CHIME

[CMZ19]. c hoice [BBF

GD12, CDH13]. Cholesky [LLL19]. circulan t

[CK15, LPK17]. circular [ZAL17]. class

[KLN12, KH11, LPS08, LP10, Xu17]. classes

[CCT17, DS13, HJY13, LM12c, Lep15, Str18]. classical [JY13].

Classification [BCDD14, GKM16, D

W18, DKR18, FJY13, FKLZ15, HJY16,

NR12, Sam16, SEG19, TSP13, ZYL18]. classified [BMW18]. classifier

[CDH13]. classifiers [HP10, Sam12]. clinical [AZ12, ZH10]. closed [Li13].

closed-form [Li13]. CL

T [ZPG18, ZBY15]. cluster

[A CCD11, Che19c, DR10, Ma12]. clustered [CHL16, SW16b, W an11].

Clustering

[CMZ19, A

CV16, CZ16, CW14, Cho17, JW16a, JW16b, JKW17, JY16, LR15,

Nad16, NC10, R

W10a, R

CY11, SB15, SWY15, SC12, SEC14, Ste15, ST16b].

clusters [W al10]. Co [CW14, Cho17]. Co-clustering [CW14, Cho17].

coalescen t [CMW14]. CoCoLasso [DZ17]. co de [MT13, Pho12, ZPMX11].

co efficien t [BW19b, CHL16, FR13, KLZ11, KP15, LMP12b, LX

Q16, LKZ15,

MCLX15, ZLK12]. co efficien ts [BHPZ19, CGZ18, XMW10, YP15, Zh u17].

coherence [CJ11]. coin [AZ12, MR10]. collab orativ e [BCR10]. column

[ZCX13]. column-wise [ZCX13]. Com binatorial [NLL19, ABBDL10].

commen ts [LK10]. common [BG10, FSD

+

17]. comm unication [F el12].

Comm unit y

[A CV14, GMZZ18, A

CBL13, BCZ

+

15, CL15a, Jin15, LL

V16, ZZ16, ZLZ12].

comparativ e [AZ12]. comparing [DS16]. Comparison [MDO14, KH11].

comparisons [A

CCP11, HSR

W19]. comp eting [BD13]. complemen tary

[MT13]. Complete [DS13, KMS12, SR15]. completion

[DP19, KL

T11, W an13, Zha19a]. complexit y

[FLSZ18, Men17, QH19, YWJ16]. comp onen t

[BCF18a, CGY18, DM18, FL

W16, IP11, LZW10, LH10b, Ma13, SY12].

comp onen ts [BCF18a, BBTW11, BR13, CTT17, DE17, FJ19, HPV10,

JW10, Ny e11, WBS16]. comp osite [Bel11, CL11, KX14, XZC12].

compressed [CJ11]. compromise [MP17]. Computation [DFW19, XH12].

Computational [BD11, CLR17, MW15, GMZ17, WLZ14, WBS16, YWJ16].

computationally [CL15a]. compute [GRD13]. computer

[HQ11, LBST10, TW15]. Computing [SH15, Y u10]. conca v e

[D W19b, DSS11, FXZ14, FZ19, HW16a, KS16, K

GS18, KM10b, L

YL16, Zha10].

concen tration [CvdV12, CCK14a, HRSH15, KL17, PV18]. Conditional

[Jac10, ZYS18, CD17, Han19, Hua10a, Lee13, LJ11, Nor10, PR12, SSL19,

XZC12]. conditioning [Sad16]. conditions [CD12, Ler11]. cone

[CCF14, SH15]. cones [WW

G19]. Confidence

[ABR10a, CG17, FLR

+

14, GN10, NvdG13, SHMD13, BLP19, BK18,

BCCW18, CLX13, CGM

+

13, CCGB17, CCK14a, GJ15, HH13, HN11, Jir12,

LK10, NL17, PR19, PS18, SZ15, W an10, WLCY14, YL14]. configurations

[R V11]. Confounder [WZHO17, VS13]. conical [PJS10]. conical-h ull

[PJS10]. connection [EW16]. conquer [BDS19]. consequences [YS12].

considering [XMW10]. Consistency [BCF18a, CDO11, DL17, DHSM18,

DMOvH11, GD17, LR15, MMNP15, MGC10, SBV15, SR13, ZLZ12, BCZ

+

15,

CK G19, CH10, CD12, Jia13, LLL19, LJ11, LZL18, LSR

+

17, Loh17, NHM18].

Consisten t [KJ16, MMB17, MMB18, And10, TSP13]. constan t

[F G18a, XMW10]. constan ts [ULR18]. constrain t [Cha14, CLZ19b, LS14].

constrain ts [CLX13, El 10a, F el12, SHMD13]. constructing

[CDH13, HH13, LBST10]. construction

[CJ11, LK10, SLL11, SLQ14, W an10]. con tamination [CGR18]. Con ten ts

[Ano16d, Ano16e, Ano16f, Ano17b]. con text [BO17, CD12]. con tin uous

[ASFJ10, CDO11, DPZ19, Ro ˇ c18, W

CT11, ZJS11]. con tin uous-time

[ASFJ10, DPZ19, ZJS11]. con traction

[A tc17, Cas14, GZ15, GN11, NS17, PBPD14, YG16]. con trastiv e [JWJW18].

con tributions [Che16, CF16, Del16]. con trol

[FLSZ18, FH14b, GS10, JM18b, KF11, Liu13, R

W10b, SF19]. Con trolling

[BC15, DR15, GHS14, PHW11]. Con v ergence

[FMP11, HW19, HN16, Jan14, JWJW18, LZW10, Mas13, Ngu13, QH19,

RH12, WR13, X

QB13, ANW12a, BB18b, BSV14, CJ10, CZZ10, CZ12,

CLZ16, CLM16, CL13b, DHSM18, GCW19, Gun12, Han11, KS16, LLL19,

LH10b, PS10, Rou10, WLZ14, Y u10]. Con v ex

[R YC19, ANW12b, CGW18, CS12, CPW12a, CPW12b, Cha14, GT12, Gun12,

Han19, LM12b, RZ12, SS11b, SW10b, W ai12, WW

G19, X

CL16, Y ua12].

con v ex-transformed [SW10b]. Con v exified [CLX18]. con v exit y

[EKDN18]. con v olution [L

W19]. Con v olv ed [TPN19]. Co ok [ZIC12].

Co ordinate [CZC10, ZLZ18]. Co ordinate-indep enden t [CZC10]. copula

[LHY

+

12, SvdA

W14]. copulas [BV13, CEKL15]. correct [KP19]. corrected

[CLX18, GMZZ18, ZLZ12]. Correction

[BGvZ21, BCZ

+

15, CL10, DR16, DG12, FXZ15, FZ21, HWH13a, JW15,

JG13, LP10, L

TTT14a, OB13, FdHM15]. correlated

[CL18, DPZ13, DPZ16, DKZ17, DPZ19, HJ10, JFF10, WX

QL14].

correlation [BLPZ15, BHPZ19, ESW17, FR13, GMRZ15, Hua10a, HJY16,

KLFL17, LPZZ12, PY12, SR14, YP15, ZCGZ19]. correlations

[A CBL12, Dob17, FSZ18, LD18]. coun t [BB15]. coun tably [SSK14].

Coun terfactual [Røy12, Lok17]. coun ting [MH13]. Coupling [Cha15b].

eigen v alue-regularized [Lam16]. eigen v alues

[BCF18b, Dob17, DGJ18, JLX17, WY17, ZPG18]. eigen v ector [X

QB13].

eigen v ectors [TP18]. eigh th [ZPMX11]. elicitabilit y [FZ16, FZ21].

elimination [DGK19]. elliptical [FL

W18, HLLZ19]. em b edding [WW18].

Empirical [BMW18, BJL15, BSV14, KM10a, MM18, MY10, TW13, BLN15,

BD11, CL08, CL10, CTW13, CTW16, CTW18, CCK14b, CL15b,

CA GPFBGM19, DP18, DR10, ELL15, KF11, LM12a, LC10, MBM18, NBL13,

RS17, SB10, WF17, X

QB13, YH12, YL14]. empirical-Ba y es [SB10].

em ulation [GWB18]. em ulators [HQ11]. encoun ter [PM16b].

Endogeneit y [FL14]. enhanced [PHW11]. ensem ble [YL11]. ensem bles

[BGN18, Lop19]. en tries [Min18]. en trop y [BSY19, Kol11]. en v elop e

[KPS17, LM12c]. epi [BSV14]. epi- [BSV14]. equation

[DFS11, DFW19, FDD12, REB18, RBM19, XMW10]. equations

[CTW18, Ma12, OPP17, PL11, QZ10]. Equiv alence

[SSGF13, BGN18, GNZ10, HJY13, Mei11, Rei11, SH14, W an13]. equiv alency

[PS10]. ergo dic [Mas13, Str18]. ergo dicit y [DBCD19, JG12, JG13]. Eric h

[Ro j11, vZ11]. error [DZ17, Dic11, FLSZ18, GS10, KSZ18, MM18, NS11,

PHW11, R

W10b, SF19, WLCY14, XMW10, DKL12]. error-in-v ariables

[DZ17]. errors [CHI13, DPZ16, DPZ19, FR13, HP18, HW19, JMR14, LX

Q16,

Sc h13, TWZ13, TGC

+

19]. errors-in-v ariables [HP18]. estimate

[JPSZ10, Lok17]. estimates [BMW18, DFW19, Efr18, MS10b]. Estimating

[A GZ17, BHMR14, BJR16, Bul14, CLZ16, CD13, CFR12, HL18, Loh15,

Lop19, NMR17, BCF18a, BGvZ12, BGvZ21, CJ10, CTW18, HJY16, Ma12,

OPP17, TBM11]. Estimation [A

CL19, Ano10, ABT11, BFFP19, CEdH11,

CLSY18, CTT17, CGC11, DGT16, DPZ12, FR

W15, F uh10, GL12, Jen10,

JFF10, Kat12, K

GC10, LX

Q16, L YW

+

11, L

TG16, LLL

T10, MCLX15, Muk16,

NW11, R

T11b, SD12, SN19, WXZC10, WLLC11, WX

QL14, AL19, A

THW12,

AS11, BM15, BFL

+

18, BCW14, BCCW18, Bel10, Bel11, BF12, BSY19,

BPD14, BG10, BW19b, BGK10, Bul16, BSW12, CZZ10, CY11, CL11, CY12,

CZ12, CMW13, CLZ16, CGW18, CK

G19, CCGB17, CV19a, CC11, Cha15a,

CXW13, CGR18, CLN19, CH10, CHL16, CF16, CW12, CZW11, CCT17,

CCTV18, CGZ18, DL17, DE17, DN11, DM12, EL10, EvdG18, EBGG18,

FFN10, FLM11, FXZ14, FL16, F

G18a, FL

W18, FWWZ19, F el12, FY10,

FR12, F uh06, GMRZ15, GLZ15, GMZ17, GPPVW12, GPPVW14, GN10,

GLM18, GL11, GNZ10, GJW10, Gun12, HKKR11, HW16a, HW16b, HK18].

estimation [HN16, HR11, HKKM10, Jac10, JR13, JT14, JP15, JY11,

JMR14, KLZ11, KJF14, KS16, K

GS18, KTV17, KM10b, Kol11, KR13, KV17,

LUZ19, L

W12a, LLC13, Lep13, LS14, Lep15, L

W19, Ler11, Li13, LLX19,

LZL19, Liu13, L

W13, LMP18, MZ13, MMNP15, MMB17, MMB18, MJ15,

PL11, PPB16, P en17, P en19, QZ10, QP16, QC12, QWW16, RSZZ15, RBS10,

R T11a, RPF13, RLM

+

17, Ro ˇ c18, Rou10, R

CL12, SW13, SW10a, SY12,

SvdA

W14, SS11b, SO18, SW10b, Sp o12, Str18, SW16b, TZ19b, TWZ13,

TPN19, Tib14, T o d15, TGC

+

19, Uhl12, VR19, V er10, Vim10, VL13, WZ10,

WLCY14, WBS16, WZ12, WZ18, WY19, XW12, XKB16, XMW10, XZC12,

XZ12, YZ16, ZW15, ZBC19, ZL11b, Zho14a, ZBFL18]. estimations [CL13c].

estimator [BB18b, DMOvH11, EKS12, Gao13, HMLZ11, Jan14, Lam16,

PO10, RS17, SBW10, Zha13]. estimators [A

CF12, A tc11, BB18a, Bel18a,

Bel18b, BD

V11, BSW11, CL13b, DS12, DLLO16, DKL12, FJ19, FdH15,

FJ10, GZ11, Gro14, HW19, JT15, Jir12, LPS08, LP10, Loh17, LN11, LM19,

Min18, PJS10, QCN18, T

A17, YL11, ZL11c]. Euclidean [CC19, PM19].

Ev aluating [LGS11]. ev en t [JLX17]. Exact [BRS19, CR13, KP19, LSST16,

MR10, MH13, MJ15, R

V11, ULR18, GZ16a, SH15]. exceedance [JM18b].

excess [D

W19a]. exc hangeable [CW14, VR19]. expansions

[Lah10, Li13, W

CT11]. exp erimen tal [CK15]. exp erimen ts

[A GL14, BB16a, BB10, CCC19, Go d18, HQ11, LBST10, LPK17, MR12].

Exp onen tial [DBCD19, R

T11a, BCZ10, CD13, DPZ12, HF19, JWJW18,

Muk16, SR13, YLZ16, ZL11c]. exp onen tially [DGP18]. exp osures [VR12].

expression [LS10, NC10]. Extended [CD17]. extension [YS12]. exterior

[ABT11]. Extremal [Zha18, BB18b, JLX17]. Extreme

[WY17, BD

V11, CEdH11, ELL15, FdH15]. extreme-v alue [BD

V11].

extremes [FdHM15]. extremit y [ELL15].

faces [WRM19]. F actor

[KS11, L

Y12, BL12, FLM11, FL

W16, FL

W18, PBPD14]. factorial

[CC18b, TXL12]. factorization [BQS18]. factors

[CCC19, L

Y12, LLL19, LM12d, L

WY17, MG11, MGC10]. fails [BSV14].

failure [LJ18]. fain t [QCN18]. F aithful [X

CL16]. faithfulness [URBY13].

F alse [SBC17, BC15, DR15, GHS14, JM18b, Liu13, NR12, PHW11, R

V11].

families [BCZ10, DPZ12, HF19, LL

Y18, Muk16]. family

[HIT19, JWJW18, PHW11, XKB16, FLRB16]. family-wise

[PHW11, FLRB16]. familywise [GS10]. F ast

[ANW12a, Jin15, RBM19, SS13, YPW17, F ry18, W al10]. fa v orable [R

V11].

FDR [ZFY11]. feasible [CL15a]. F eature

[DGK19, CTW13, CTW16, Jam17, V A C17, YDS16]. features

[A CV16, BB15, CZ16, JW16a, JW16b, Nad16, SHMD13, ST16b]. Fiducial

[TL13, CH12, WH19]. field [KLN12, Loh15]. fields

[AST12, And10, CCC19, CS17, LX12, Mas13, MH14, V er10]. filamen t

[QP16]. filling [HQ14, SLQ14]. filter [BC19, MZ15, RBWJ19]. filtering

[GLM18, IBAK11, ST19, Tib14]. filters [CL13a, WL14]. financial

[JKL12, WZ10]. Finding [GL18]. Finite [BHPZ19, ZBFL18, ASJ11, BYZ10,

GKM16, HK18, HN16, HIT19, Lv13, Ngu13, QZ10, T

A17, Sp o12].

finite-sample [QZ10, T

A17]. first [Akr16, DS11, JPSZ10]. Fisher

[CI11, WY17]. fit [Bul17, CEKL15, CA

GPFBGM19, KLN12, KSZ18, Lei16,

TWT17, VV10, WW18]. fitting [SL19]. Fixed

[KRS15, ZS13, BFFP19, MH13, ZPW13]. fixed-margin [MH13].

Fixed-smo othing [ZS13]. Flexible [DE17, LMP12b, LBST10]. flo w

[CLM16]. fMRI [CK15, LPK17]. F o cused [ZL11a]. folded [FXZ14, L

YL16].

folding [LKA10]. forecasting [GRSP15, LMNP15, LMNP17]. forecasts

[LGS11, SSK14]. forests [A

TW19, SBV15]. form [Li13, Zh u19]. forms

[A W12, DE17]. form ula [AST12, TL

T16]. form ulas [ULR18]. F orm ulation

[LLC13]. F ourier [PT13, Rao18]. F ractals [MS10a]. fractional

[Bel10, BPY19, BF18, HR11, SH14, TXL12]. fractions [Pho12, ZPMX11].

frailt y [SW16b]. framew ork [BCCW18, NZL17, ZCL16]. F r ´ ec het

[BG13, PM19]. free

[CEKL15, CC19, EPFV18, HWH13a, HWH13b, Khm13, MZ15, YDS16].

freedom [TT12a]. F requency [VL18, ASJ10, BLN15, BF18, CEL16, CGC11,

JKL12, KP11, Koi19, KLJ15, Kon18, Mas13, WZ10, XZ18]. F requen tist

[Cas15, Gho15, LM15, Nic15, Rou15, SvdVvZ15a, SvdVvZ15b]. F uh [Jen10].

full [BD14, TW13]. F ully [MG11, Ste15]. function

[A GZ17, Arm15, BGvZ12, BGvZ21, Bel11, BPD14, BD

V11, CY11, CL13c,

CF16, EBGG18, HL13, JMR14, LZL19, LMP18, PT13, SS11b, TBM11, WZ12].

F unctional [BLR

G17, DP19, FJR15, JW11, KPS16, PM16a, A

GR18, A

W12,

BBTW11, BCCW18, CY11, CL11, CDH13, CHM11, CM12, CJ12,

CA GPFBGM19, DM18, DH12a, DPZ12, HMV13, HK10, HKN18, JW10,

JMW15, Kat12, Lep15, LH10a, LH10b, LS17, LMY18, L

Y19, LL

Y14, MS10a,

Mei11, M ¨ ul16, P ap18, PS10, QWW16, RLM

+

17, SC15, YC10, ZW16, ZLK12].

functional/longitudinal [LH10b]. functionals [CR15, CCT17, CCTV18,

DR10, FR

W15, JR13, Jan14, Koi19, LLX19, P en17, RR12]. functions

[A CL19, BFFP19, BSV14, CLX13, wCM19, DGJ11, DH10, GXZ18, GJ15,

Gun12, HH13, JPSZ10, LX12, PHW11, PM16a, Zha19b]. F urther [GHS14].

F used [JMW15, MZ15].

Gamma [NC10]. Gamma-based [NC10]. GAR

CH [FZ13, ZL11c].

GAR CH/IGAR

CH [ZL11c]. Garza [DM11, Y an10]. Gaussian

[AST12, And10, BHPZ19, BPD14, Bon11, BF18, BGN18, CMZ19, CV19a,

CN13, CCC19, Che18, CCK13, CCK14b, DLLO16, DKZ13, FJY13, FL16,

GL18, GL12, GNZ10, GWB18, HPWW11, HR11, JM18a, JN18, KvdVvZ11,

Koi19, KMH14, LUZ19, LHY

+

12, LX12, Liu13, Liu17, Loh15, LM19, Mas13,

Men17, Min18, MJ15, PO10, Ra y17, RSZZ15, R

CL12, SvdA

W14, SW19,

STD10, Uhl12, V er10, VV10, ZW17]. GEE [CLL

W15, W an11]. Gemini

[Zho14a]. gene [CQ10, LS10, NC10]. gene-expression [NC10]. gene-set

[CQ10]. General

[BB18a, LM12c, VR12, ZBC19, BPZ15, CLR16, CL13a, CH10, DPZ12,

DMOvH11, GKM16, HW

CS19, HQ14, JL14, LLC13, NL17, RH12, Y u10].

generalised [LKZ15]. generalizations [GZ16b]. Generalized

[A TW19, Che19c, CH12, GX14, L

W13, R

W10a, WW

G19, AcL17, BFFP19,

CHI14, FS10, HBZO19, Jam17, JMW15, LMP12b, Ma12, MCLX15, MC15,

MG11, OPP17, QZ10, Rig12, R

W10b, SC15, SSCL19, SF19, TT11, WLLC11,

WX QL14, WH19, ZL11a]. generated [MRS12]. generic [FDD12]. genewise

[FFN10]. genome [JLP

+

16, RBS10]. genome-wide [JLP

+

16]. genomic

[BS14, WR13]. geo desic [Huc11]. Geometric

[CLR16, BM17, CCGB17, JG12, JG13, LZ11, SC12]. Geometry

[SvdA

W14, Uhl12, URBY13, CTP19, HW16b, LM12d, SWY15, WW

G19].

geostatistical [CHI14]. geostatistics [CZW11]. Geto or [ASJ12]. Gibbs

[DL17, RH12]. glimpse [Ro j11]. GLMM [Jia13]. Global

[A CCP11, CEL16, DFS11, KS16, L

YL16, LN11, MMY18, ZL11c, ANW12a,

LS13, Men17, PP14, SC13]. Globally [MS10b, ZPH15, WW18]. go o d

[WXX18]. Go o dness

[CA GPFBGM19, KLN12, KSZ18, VV10, Bul17, CEKL15, Lei16, TWT17].

Go o dness-of-fit

[CA GPFBGM19, KSZ18, VV10, Bul17, CEKL15, Lei16, TWT17]. Gradien t

[WZ18, ANW12a, CL15b]. Gradien t-based [WZ18]. gradien ts [T

A17].

gradual [VD15]. Graph

[CZ15b, EW16, Zho14a, BD15, CK

G19, CD13, KR11a, SR13, YLZ16].

Graph-based [CZ15b]. graphic [FJY13]. graphical

[A V13, BK18, CS12, CPW12a, CPW12b, DKZ13, FL16, GL12, GT12,

KMH14, LM12b, LS18, LHY

+

12, Liu13, Liu17, L

W13, NLL19, RZ12, RSZZ15,

Røy12, ST16a, STD10, Uhl12, ULR18, W ai12, XZ12, Y ua12]. graphon

[GLZ15, KTV17, P en19]. graphons [Cho17]. graphs [Bo w10, CMKR12,

ER14, F

G18a, HJY13, KR13, MMS18, Sad16, TSP13, TP18, VR19, vdGB13].

greater [CW12]. greedy [DRZ12, F ry18]. Grenander

[DKL12, Jan14, SBW10]. Grenander-t yp e [DKL12]. grid [TBK12]. group

[BO17, DH12b, HZ10, LPvdGT11]. Groups [DKZ13]. gro ws [MGC10].

gro wth [Huc11]. guaran teed [GRD13]. guaran tees

[A V13, BWY17, JKNP12, L

W12b, QM11].

Half [FDD12]. Half-trek [FDD12]. Halfspace [PV18, HP

ˇ

S10a]. Hall

[Che16, CF16, Del16, M ¨ ul16, Sam16]. Hamming [BNST18]. Harris [L

TG16].

Hastings [DR11]. Hausdorff [GPPVW12]. Ha wk es [RBS10]. Ha ystac k

[CvdV12]. hazards [BFJ11]. hea vy [BJL15, HW19, Min18]. hea vy-tailed

[BJL15, HW19, Min18]. Hellinger [HW17]. help [HSR

W19]. Hermite

[CL11]. heterogeneous [HWH13a, HWH13b, ZCL16]. heteroscedasticit y

[Zh u19]. heuristic [DR15]. hidden

[CL13a, Chi11, DMOvH11, DM12, RBM19]. hierarc hical

[BTT13, CLOP19, HA13, LM12d, WRM19]. hierarc h y [ST16a]. High

[A THW12, D

W18, El 10a, EH19b, FLM11, GZ16b, HLLZ19, LHY

+

12,

L W12b, NHM18, R

WL10, SFSL18, ZLL

W13, ZPH18, ANW12a, ANW12b,

ASJ10, AcL17, A

CV16, ABR10a, ABR10b, A tc17, BL12, BCF18a, BCF18b,

BW19a, BHPZ19, BC19, BM15, BFL

+

18, BC11a, BR13, BB16b, BW19b,

BJNP13, BF18, BPE14, BSW11, BSW12, CZ16, CLR16, CG17, CG18, CZ18,

CMZ19, CK

G19, CTP19, CC17, CTW18, CQ10, CXW13, Che18, CL18,

CLZ19a, CHLP14, CCK13, CMKR12, CD12, CGC11, CFR12, CF19, CGZ18,

CPV17, DGK19, DZ17, EH19a, FL14, FKLZ15, FJ19, Gol10, HP10,

HWH13a, HWH13b, HMLZ11, JvdG18, JJ12, JY13, JLP

+

16, JW16a, JW16b,

JKW17, JKL12, Jir15, KP15, KS11, Koi19, KLJ15, KLFL17, Kon18, KV10,

LM12a, L

Y12, LZW10, LLL19, Lee13, LD18, LH10a, LC12, LKZ15, LZ17,

LL YY19, LZL19, LZL18, LC10, Loh17, Lv13]. high

[MCLX15, Mas13, MPL15, Nad16, NMR17, NW11, NL19, NL17, NZL17,

O WJ11, OMH13, OMH14, QC12, R

YC19, R W G19, RLM

+

17, R

T11b, R

CY11,

Sam16, SWD

W11, SD12, SW16a, SSCL19, SL19, ST16b, TZ19b, TWZ13,

VV10, VL13, WZ10, WKL13, WF17, WH19, XZ18, X

CL16, XZ12, YP15,

YT15, YWJ16, YZ16, Zha13, ZW17, ZPG18, ZYS18, ZL11b, ZPH15, ZBY15,

ZCCL19, ZCGZ19, ZCX13, ZLST17, Zh u17]. High-dimensional

[A THW12, D

W18, EH19b, FLM11, GZ16b, HLLZ19, LHY

+

12, L

W12b,

NHM18, R

WL10, SFSL18, ZLL

W13, ANW12a, AcL17, A tc17, BCF18a,

BCF18b, BW19a, BHPZ19, BC19, BM15, BC11a, BW19b, BJNP13, BPE14,

BSW11, BSW12, CLR16, CG17, CG18, CZ18, CMZ19, CK

G19, CTP19,

CC17, CTW18, CQ10, CXW13, Che18, CL18, CCK13, CMKR12, CFR12,

CF19, CGZ18, CPV17, DZ17, EH19a, FKLZ15, FJ19, Gol10, HP10, HWH13a,

HWH13b, HMLZ11, JvdG18, JJ12, JY13, JLP

+

16, KP15, KS11, KLFL17,

KV10, L

Y12, LZW10, LLL19, Lee13, LH10a, LC12, LZ17, LL

YY19, LZL19,

Loh17, MCLX15, MPL15, NMR17, NW11, NL19, NZL17, O

WJ11, OMH13,

QC12, R

YC19, R W G19, RLM

+

17, R

T11b, R

CY11, Sam16, SD12, SL19,

TZ19b, TWZ13, VV10, WH19, XZ18, X

CL16, XZ12, YWJ16, Zha13, ZPG18,

ZBY15, ZCCL19, ZCGZ19, ZCX13, ZLST17, Zh u17]. High-dimensionalit y

[El 10a]. high-frequency

[ASJ10, BF18, JKL12, Koi19, KLJ15, Kon18, WZ10, XZ18]. high-order

[LC10]. Higher

[Dic11, FZ16, A

CCP11, CL13b, HJ10, Loh15, WMZ18, ZCX13, FZ21].

higher-order [Loh15]. highest [SW10a]. highly [JFF10]. Hilb ert

[A W12, CCGB17, Lev15, LLLH18, PM16a, YC10]. hold [Ste11]. homo dyne

[LMP18]. homogeneous [DH12b]. honest [CCK14a]. Hotelling [LS13].

Hub er [CGR18]. h ull [PJS10]. h ybrid [NHM18, TBM11, ZvdA

W19].

h yp erb olic [HKKM10]. h yp ercub e [WXX18]. h yp ergraph [GD17].

h yp ographs [BSV14]. h yp otheses [CL11, NS11]. Hyp othesis

[BW19a, MPL15, ZCCL19, ASFJ10, Li14, NJ13, NL17, PV17, SSGF13,

SSCL19, WZHO17, WW

G19, ZBY15].

I-LAMM [FLSZ18]. Iden tifiabilit y [Xu17, BS14, DFS11, FDD12, HK18].

iden tifiable [HN16]. Iden tification [ZAL17, CHLP14, KLZ16, SQ17].

Iden tifying [ASJ12, BYZ10, L

WY17, YS12]. idiosyncratic [Kon18].

IGAR

CH [ZL11c]. I I [ABR10b]. I I. [BB10]. ill [ISS12, P en16]. ill-p osed

[ISS12, P en16]. image [AL11, LG17]. imaging [ZFY11]. im balanced

[FH14b]. Immigrated [ZHCC11]. Impact [JY16, KPS16, MS10a]. Impacts

[Lv13]. imp edance [HKKM10]. imp erfect [TW15]. implied [QT19].

implies [EKDN18]. imp ortance [EL10]. improp er [MH11, RH12].

impro v e [MR12]. Impro v ed [BL

T18, CW12]. in-sample

[LMNP15, LMNP17]. incoherence [L

W17]. Inconsistency [SBW10].

increasing [Bon11, JP15, YLZ16]. Indep endence

[YP15, ABFRB15, BDP19, Bo w10, CTW13, CTW16, CL18, CHLP14, CD17,

FS10, Hua10a, Lep13, LD18, Røy12]. Indep enden t [SY12, CZC10, IP11].

index [BB18b, CHM11, CLL

W15, CHZ11, DGT16, DZ14, JW11, JL14,

JMW15, Kau18, LS14, L YW

+

11, LL

Y18, LLL

T10, L

Y11, MH16, WXZC10].

Indian [Jam17]. indices [ASJ12]. individualized [QM11]. inequalities

[A CL19, Bel18b, DS12, GL11, Gol10, HSY

+

13, KTV17, LM12c, L

W19,

LPvdGT11, LLLH18]. inequalit y [HS17, LJ10]. Inference

[D W19b, FZ13, KRD10, L

Y12, MH16, PV17, TL

T16, ZW12, Zho14b, ASW13,

BC19, Bel11, BBB

+

13, BV13, CLR16, CGT16, CZvdL17, CH12, CD17, DP13,

DHSM18, DP18, Efr18, FH14a, GXZ18, HPWW11, HN11, HBT16, Huc11,

HE18, IP11, KV10, LSST16, L

V15, L

W10, LPvdGT11, LvdL16, MCLX15,

MZZ

+

19, MNP19, NLL19, Rao18, Rei11, R W G19, REB18, RBM19, SC13,

SC15, SQ17, ST16a, TBK12, TL13, TT18, TR

TW18, URBY13, VL18, V

CC19,

WH19, WM10, XZ18, ZJS11, ZBC19, ZDMD18, Zho10, Zh u19, dJvZ10].

infinite [ASJ11, CGT16, JT14, Ngu13]. infinite-v ariance [CGT16]. infinit y

[CTP19]. influence [ZLL

W13]. influences [JBGWS13]. Influen tial

[A CV16, CZ16, JW16a, JW16b, Nad16, ST16b]. Information [HW16b,

MP17, AL11, CI11, CHI14, DKR18, El 10b, KNV15, LPS08, LP10, ZL11a].

Information-regret [MP17]. inhomogeneous

[MDO14, MB15, P en13, T ru19]. inner [LMY18]. Inno v ated

[FKLZ15, FL16, HJ10]. instances [Zho14a]. instrumen tal [Kat13]. in teger

[SH15]. in tegrals [JY11]. in tegrands [Dic11]. in tegrated

[DGT16, JT14, LLX19, ZL11b]. in teracting [BDD10, FMP11]. In teraction

[KLFL17, BD14, FKLZ15]. in teractions [BTT13, MCLX15, VR12].

in teractiv e [BL14]. in terest [LL

Y14]. in terference [LZA15, Zhe15, ZAL17].

in termediate [R

CL12]. In termitten t [BMBM15]. in terv al

[CGC11, Gro14, LK10, W an10, YL14, ZZX18]. in terv als

[BLP19, BK18, CLX13, CG17, GJ15]. in terv en tions

[NMR17, RBM19, ST16a]. In trinsic [Huc11, L

Y19, HBT16]. In tro duction

[BC11b]. in v ariance [HBZO19]. In v arian t [EJ10, Str18, Vim10]. In v erse

[JYW14, JW15, CLR16, ISS12, JL14, KM10a, KvdVvZ11, LZL18, Mei11,

P en13, PWM18, TBM11, YDS16]. in v erses [L

W13]. irregularly

[BLN15, Loh15]. Ising [A

THW12, BRS19, MMY18, NL19, R

WL10, XZC12].

Isotonic [HW

CS19, CGS15]. It^ o [TWZ13]. Iterated [IBAK11]. iterativ e

[Ma13].

jac k [OPP17]. jac k-knife [OPP17]. jac kknife [LLX19]. Join t

[BSW12, CS15, NMR17, WZ12]. Jump

[GLM18, T o d15, Bul16, CMW14, JKL12, KLJ15, TT12b, T o d17]. jumps

[ASJ11, JT14].

Kac [TL

T16]. Kan toro vic h [CGHH17]. Kendall [Bao19, BK18]. Kernel

[A tc11, BGK10, A

W12, A

CF12, CL15b, DGK19, El 10b, GL11, JMW15,

El 10c, KY10, LLLH18, MN10, SS13, YC10]. k ernel-spline [JMW15].

k ernelized [SWY15]. k ernels [KR13, W

CT11, YPW17]. Khinc hine

[Bob19]. kinematic [AST12]. kinetic [Bo w10]. knife [OPP17]. kno c k off

[BC19]. kno c k offs [BC15]. kno wledge [RBWJ19]. Kolmogoro v

[F G18b, MZ15]. Kullbac k [CGM

+

13, Rig12].

lab els [A

GZ17]. LAMM [FLSZ18]. landscap e [MBM18]. Laplace

[DGP18, TT12b]. Laplacian [EW16, HMLZ11, TP18]. Large

[A CF12, BB16b, FL

W18, Sae19, A

CBL13, BLPZ15, BDP19, CJ10, CKW

+

16,

CLR17, DB16, FL16, GL18, GZ11, HQ11, HJY16, Kon18, L

W12a, L

WY17,

Ma12, MB15, RSZZ15, SN19, WY17, WZY18, X

QB13, ZFY11].

large-dimensional [L

W12a, WY17]. Large-sample [A

CF12]. large-scale

[CJ10, CKW

+

16, HQ11, MB15, ZFY11]. largest [BPZ15, HPZ16, ZPG18].

Lasso [DGL19, L

TTT14a, BTT13, BMvdG14, BB14, CY14, FK14, HSY

+

13,

JM18a, LSST16, L

TTT14b, L

TTT14c, LZ14, TT11, TT12a, W as14, CL13b,

MMB17, MMB18, BL

T18, BCW14, SBC17]. Laten t

[CS12, CPW12a, CPW12b, GT12, LM12b, RZ12, W ai12, Y ua12, A

V13,

BJR16, CMKR12, Jam17, Ngu13, TSP13, Xu17]. laten t-structure [BJR16].

latin [WXX18]. lattice [WXX18]. la v a [CHL17]. la w [HPZ16, LAP15]. la ws

[BD15, CJ11]. leaf [Huc11]. lean [R W G19]. Learning [A

V13, CMKR12,

BK19, CZvdL17, DRZ12, FLSZ18, GK12, HS17, Han11, KY10, KP19, LR14,

L YL16, LSR

+

17, MN10, NHM18, SFSL18, SS13, WLZ14, ZLZ18]. Least

[Bel18b, BM14, A

C11, Cha14, CF19, DH12a, GZ16b, HW19, Jac10, R

V11,

SS11b]. lea v e [XH12]. lea v e-sub ject-out [XH12]. Lecture [Ste11]. left

[SW12]. left-truncated [SW12]. Lehmann [BC11b, Ro j11, vZ11]. Leibler

[CGM

+

13, Rig12]. lens [BKM16]. Leo [Ro j11]. Letter [LK10]. lev el

[CC18b, STY14, SLL11]. lev els [F

G18b]. L ´ evy

[Bel10, Bel11, BV13, Bul14, CGC11, GLM18, Mas13, PM16b, QT19, W

CT11].

L ´ evy-driv en [GLM18]. life [Ro j11]. lik e [KR11b]. Lik eliho o d

[Ano10, F uh10, Jen10, TBK12, WB17, A

CBL13, BLN15, BB18b, BCCZ13,

CC11, CTW13, CTW16, CTW18, CZW11, DL17, DMOvH11, DM12, DFW19,

DFKP19, Efr18, FY10, FR12, F uh06, GJW10, Gro14, HR11, JY13, KR11b,

LM12a, LUZ19, Li13, LC10, Mas13, MMNP15, NZL17, NBL13, QCN18,

RS17, SW13, SY12, TGC

+

19, TW13, Uhl12, WW

G19, XZC12, YF

G13,

YH12, ZL11c, ZYFW14, vdGB13]. Lik eliho o d-based [WB17]. lilk eliho o d

[RPF13]. Limit

[DR10, JPV10, TP18, Bao19, BLR

G17, DKL12, EH19a, HQ14, JY13, KNV15].

limitations [WMZ18]. limited [SO18]. Limiting [BCF18b, CJ11]. Linear

[SSCL19, AcL17, A

C11, CLR16, CG17, CG18, CSHvdV15, CGT16, CC18a,

CLL W15, CS15, CH12, CCT17, CCTV18, CJ12, CA

GPFBGM19, DP13,

DPZ13, DN11, DGT16, DFS11, El 10a, FS10, FL12, FR12, FDD12, F

GM17,

GRSP15, Gol10, GH18, HMV13, Jan14, JP15, JMW15, JBD17, JN18, KLZ11,

Kat12, KPS16, KSZ18, L YW

+

11, LAL11, LZL19, LLL

T10, LAP15, Ma12,

MS10a, Mei11, P en13, P en16, P en17, Rig12, RR12, RH12, REB18, RBM19,

SC15, SWD

W11, SD12, SW16a, TGC

+

19, VV10, WXZC10, WLLC11,

WX QL14, WH19, WW18, YC10, ZL11a, Zha13, ZCL16, ZBY15, ZCCL19].

Natural [DMS13b]. Near [Bul16, JN18, NW11, PV17]. Near-optimal

[Bul16]. Near-optimalit y [JN18]. nearest

[BSY19, BCR10, Che19a, GKM16, Sam12]. Nearly [P or12, Zha10, Zha13].

necessary [ASJ10]. Needles [CvdV12]. Negativ e [GCW19]. neigh b or

[BCR10, GKM16]. neigh b ors [Che19a]. neigh b our [BSY19, Sam12].

neigh b ourho o ds [HW17]. nested [HE18, MM18, SLQ14]. net [BM17]. nets

[Dic11]. Net w ork

[ZPL

+

17, A

CCD11, BCL11, CW14, KTV17, P en19, Roh19]. net w orks

[A CBL13, A

CV14, BB15, Ev a18, LL

V16, LSR

+

17, ZLZ12]. Neumann

[Kol11]. no des [CL15a]. noise [BF18, BGN18, CN13, El 10b, EW16, GNZ10,

HJ10, JPV10, LL

YY19, Mei11, NW11, Ra y17, SH14]. Noisy

[ANW12b, BHMR14, BJNP13, Bul14, CLM16, CLR17, CTT17, KL

T11,

L W12b, LMP18, Rei11, W an13, XZ18]. non [CC19, LvdL16]. non-Euclidean

[CC19]. non-unique [LvdL16]. Nonasymptotic

[AL19, CCGB17, KP15, Lev15, Zh u17, ABR10a, ABR10b, FLRB13].

noncausal [VL18]. Nonconca v e [XZC12]. noncon v ex

[L YL16, L

W17, MBM18, WKL13, WLZ14]. noncon v exit y [L

W12b].

nonexact [LM12c]. nonhighly [JFF10]. noninferiorit y [wCM19].

nonin v ertible [VL18]. Nonlinear

[CM12, L

W12a, LS17, DS13, FKLZ15, Hua10a, Jac10, LLC13, LAL11,

L TG16, MCLX15, MS10b, PP14, WP12, XMW10, YS12, ZW15].

nonnegativ e [JT15, KRS15]. nonnormal [TGC

+

19]. nonn ull [CJ10].

Nonparametric [ASFJ10, A

GR18, BJV17, BCZ10, BV13, CN13, wCM19,

CGTW16, CHLP14, DH12b, DHZ16, DB16, Efr13, FFN10, GPPVW14, GJ15,

Han19, JY11, JPSZ10, Lam16, MRS12, NS17, PTWZ18, PPB16, QT19,

SS11b, SW10b, SC15, TWT17, V og12, ZW15, Zho10, ZYFW14, APT17,

BFT13, BK19, BCW14, Bul13, CN14, Cas15, CTW16, CHM11, CS15, CF16,

Gao13, GXZ18, Gho15, HH13, HHW10, JMR14, Kat13, LH10b, LZL19, LJ11,

L W10, L

Y11, LM15, MZ15, MNP19, Nic15, QP16, Rou10, R

CL12, Rou15,

SY12, Sc h13, SvdVvZ15a, SvdVvZ15b, VS19, YT15, YPW17, YG16, dJvZ10].

nonparametrically [MRS12]. nonparanormal [XZ12]. Nonp enalized

[WH19]. nonregular [BG14, LMY19]. nonsense [ESW17]. nonsmo oth

[CL11, Cho17]. nonstandard [BDS19, NBL13]. nonstationary

[D W19a, FZ13, GRSP15, Jac10, WP12, WZ18, ZPG18, Zho10, Zho14b].

norm [CTP19, Cas14, KL

T11, Lep13, LMP18, YG16]. Normal

[KL17, CW12, CH12, JY13, Zho14a]. normalit y

[BM17, BCCZ13, BF18, HPWW11, Loh17, RSZZ15, YF

G13]. normalization

[OR10, OB13, SB15]. normalized [CSWX16, TP18, T o d15]. normalizing

[ULR18]. Note [Khm13, BGvZ21, DM11, FZ21]. NP [BFJ11, FS10].

NP-dimensionalit y [BFJ11, FS10]. NPV [KF11]. Nuclear [KL

T11].

Nuclear-norm [KL

T11]. n ull [CJ10]. n um b er

[BCF18a, Bon11, CTT17, L

Y12, L

WY17, TZ19a, W an11, WX

QL14, WZY18].

n umerical [XMW10].

ob jectiv e [AZ12, MGC10]. ob jects [LKA10, M ¨ ul16, PM19, SW18].

observ ation [JN18]. observ ational [NMR17]. observ ations

[BHMR14, BF18, DPZ13, DKZ17, OPP17, Rei11, SO18, SN19, XZ18].

observ ed [ASJ12, Mas13, NS17, ZJS11]. obtain [JG12, JG13, KP11].

o ccupation [L

TT13]. o ccur [SBC17]. off [SS13]. offs [WBS16]. Old

[F G18b]. one [BB10, CZ15a, JMR14, LK10, W an10, ZPMX11]. one-eigh th

[ZPMX11]. one-sided [JMR14, LK10, W an10]. one-sixteen th [ZPMX11].

Online [CCGB17, JM18b, GRSP15]. only [ZJS11]. op en [Jia13].

Op erational [LMNP17]. op erator [VS19]. op erators [APT17]. opinions

[P ANS14]. Optimal [ANW12b, BD14, BGvZ12, BGvZ21, Bel18a, BR13,

BD13, BSW11, CJ10, CZZ10, CY11, CZ12, CMW13, CLZ16, CKW

+

16,

CLM16, CW15, Cha17, CK15, CCTV18, DPZ13, DS16, DPZ16, DGJ18,

FJY13, FSD

+

17, Gun12, HP10, HPV10, JM18a, LR14, Ler11, LZA15, LPK17,

QWW16, Sam12, TWZ13, W al10, WLZ14, WXX18, XKB16, Zhe13a, AZ12,

Bul16, CL11, CZ18, CGM

+

13, CCG16, CZvdL17, DRZ12, DGH

+

19, DM11,

DMS12, DMS13a, DG14a, DMG15, DKZ17, Dic11, F el12, GLZ15, GZ15,

HK18, HYS15, JJ12, KL

T11, LZ17, LMY19, LPvdGT11, LvdL16, MS10b,

NK18, R

T11a, SH15, SW10a, SFSL18, SLL11, TL13, WY19, YS12, YT15,

YPW17, Y u10, YZ16, Zha13, Zhe13b, Zhe15, ZAL17, ZvdA

W19].

optimalities [RSZZ15]. Optimalit y [PWBM18, BL

T18, BCF

G11, CMZ19,

FXZ14, GL11, HTX17, HYS15, JN18, MMB11, PT10, SF19, XH12].

Optimization [LL

V16, BM14, BKM16, CS12, CPW12a, CPW12b, FKLX15,

F GM17, GT12, HP

ˇ

S10a, LM12b, MH16, RZ12, W ai12, Y ua12, ZLZ18].

Optim um [PP14, STY14]. Optional [WM10]. Oracally [WLCY14]. Oracle

[CL13b, GL11, HSY

+

13, KTV17, Lep13, L

W19, LPvdGT11, LLLH18, A

CL19,

BL T18, Bel18b, DS12, FXZ14, Gol10, LM12c, Lep15]. Order

[KA10, Bac11, Bel10, BPE14, CGY18, CL13b, DP13, DS11, DG14a, Dic11,

EG12, FZ16, FZ21, Jir12, Li14, LC10, Loh15, SH15, WMZ18, YL14].

ordered [DP13, NC10, SW19]. ordering [GCW19, TWT17]. orders

[BW11]. ordinary [QZ10, XMW10]. Ornstein [HA13]. orthogonal

[GX14, HQ14, HT14, HCT18, LPK17]. Osband [FZ21, FZ16]. other

[CGS15, El 10a, JR13]. outcome [LvdL16]. outcomes [JMW15, Lok17].

outlier [CL15a]. outliers [Des15, SC12]. output [HP

ˇ

S10a]. Ov ercoming

[WMZ18]. o v ercomplete [P en16].

P A C [KP19]. pairwise [HSR

W19]. panel [BL14, KLZ16, Kon18].

P arameter

[PL11, Des15, F el12, HW16b, HN16, MS10b, MMB17, MMB18, TW13].

parameters [BCCW18, DN11, FSD

+

17, Men17, QZ10, XKB16]. P arametric

[L Y11, Sp o12, HSR

W19, LL

Y18, Zh u17]. parametricness [L

Y11]. P areto

[SW18]. parsimonious [BSW12]. P artial [CF19, HJY16, SR14, BW11,

DH12a, GH19, L YW

+

11, WXZC10, WLLC11, WX

QL14, ZL11a].

partial-linear [L YW

+

11, WXZC10]. partial-sum [GH19]. P artially

[SW16a, WZ12, CLL

W15, CS15, DGT16, JMW15, KLZ11, LZL19, LLL

T10,

Ma12, REB18, ZCL16]. particle [CL13a, DBCD19, WL14]. partition

[GD17]. partitioning [BCDD14, GD17]. passing [MMB17, MMB18].

P astur [LAP15]. path [DFKP19, SBC17, TT11]. P ath wise [ZLZ18]. P auli

[CKW

+

16]. PCA [A

CV16, CZ16, JW16b, Nad16, ST16b, A

W12, BJNP13,

CMW13, Dob17, GZ15, JW16a, KNV15, L

V15, PWBM18]. p eaks

[CS17, SGA11]. p enalization [Kol11, KL

T11]. P enalized

[CZW11, DML10, BC11a, BPE14, CTW18, FXZ14, F

G18a, FZ19, LM12a,

L YL16, SQ17, TZ19b, WKL13, XZC12, vdGB13]. p enalt y [Zha10].

P erformance [QM11]. p erio dicit y [HKN18]. p erio dogram [LS10].

P erm utation [HBZO19, ABFRB15, CR13, KR11b, MMB11, SR15].

p erm utations [Muk16]. p ersistence [FLR

+

14]. p ersp ectiv e

[Cha14, F

GM17, PV17, ZBFL18]. P erturbation

[DGL19, ZIC12, CZ18, JP13]. P eter [Che16, CF16, Del16, M ¨ ul16, Sam16].

Phase [CY11, Che19b, JKW17, CLM16, JJ12, PZ16, SW13, WMZ18].

phenomenon [BDS19, CN14, DM11, TBK12, Y an10]. ph ylogenetic

[DHSM18, Ny e11]. Pic k ands [BD

V11, EBGG18]. piecewise [F

G18a, Tib14].

piecewise-constan t [F

G18a]. Piv otal [BCW14]. planar [CGW18, Huc11].

plane [HKKM10]. plan ted [GD17]. plot [ZDMD18]. plus

[El 10b, HCT18, JPV10]. P oincar ´ e [CCF14]. p oin t

[ABFRB15, Arm15, BJV17, CZ15b, Che19a, CC19, DL17, EH19b, F ry14,

F ry18, HTX17, Jir15, MS10a, PZ16, SS11a, SBK16, WZY18, WXX18, XS13,

ZYL18, ZvdA

W19, ZYFW14]. p oin t-optimal [ZvdA

W19]. p oin ts

[KPS16, KRS15, MJ18]. P oisson [FLRB13, Jam17]. p olicies [Kau18]. P´ oly a

[WM10]. p olynomial [DGH

+

19, DMS12, Tib14]. p olynomials

[CL11, WY19]. p olytop es [WRM19]. p opulation [BWY17, BPZ15, BS14].

p osed [ISS12, P en16]. p ositions [TSP13]. p ositivit y [FLS

+

17, LUZ19].

p ossible [P en13]. p ossibly [CvdV12, HIT19, JP15, LvdL16, VL18]. p ost

[BLP19, BCCW18, BBB

+

13, LSST16]. p ost-mo del-selection [BLP19].

p ost-regularization [BCCW18]. p ost-selection [BBB

+

13, LSST16].

P osterior [CK

G19, CvdV12, LJ11, PBPD14, A tc17, GZ15, GN11, HRSH15,

LLL19, NS17, Rou10, YG16]. p osteriors [BPY19, RS17]. P o w er

[PHW11, GRD13, OMH13]. P o w er-enhanced [PHW11]. p o w erful [Joh13].

PPV [KF11]. precision

[CLZ16, CXW13, GRD13, HJY16, Lam16, LC10, SN19]. Prediction

[SL19, BFFP19, CHI13, CF19, D

W18, LZW10, MM18]. predictiv e [MJ15].

predictors [BLP19, CFR12, GRSP15, PM19, TZ19a]. presence

[CL15a, JT14]. Principal

[CGY18, DM18, LAL11, Ny e11, BCF18a, BBTW11, BR13, CTT17, DS13,

FL W16, FWWZ19, HPV10, JW10, LZW10, LH10b, Ma13, VL13, WBS16].

principle [FZ16, GS10, KMS12, ZBY15, FZ21]. prior

[Che19b, DGP18, MG11, MW16, RBWJ19, Ro ˇ c18]. priors

[CSHvdV15, GZ16a, Jam17, KvdVvZ11, NH14, RH12, Y en11, dJvZ10].

probabilit y [A

GZ17, DH10, LGS11]. probably [KP19].

probably-appro ximately-correct [KP19]. probit [QH19]. problem

[El 10a, FLRB13, Jia13, Mei11, PR13, SB10]. problems [ABBDL10, Ano10,

BDS19, CLR16, CGS15, F uh10, HL18, ISS12, Jen10, JKW17, KM10a,

KvdVvZ11, P en13, P en16, PR

CS16, PWM18, TT12a, WLZ14, ZYFW14].

pro cedure [BF12, DML10, LZ17, MR10, MMB11, PT10, TBM11, TBK12].

pro cedures [A

CL19, BGvZ12, BGvZ21, BCF

G11, CN14, DR15]. pro cess

[ASJ12, Bel10, BFR19, BMBM15, GWB18, JP13, JP15, R

CL12, Jam17].

pro cesses [ABFRB15, Bel11, BPD14, BSV14, CLOP19, CGT16, CL08, CL10,

CC11, CMW14, CCK14b, CGC11, CA

GPFBGM19, DL17, D

W19a, DP18,

DR10, FLRB13, GRSP15, GH19, HS17, JPV10, JKL12, KLJ15, LLBM

+

11,

Li13, LX12, PO10, PZ16, P or12, RBS10, RD19, TWZ13, VD15, V

CC19,

ZJS11, ZL11b]. pro duct [LMY18]. profile [MH16]. profiling [QZ10].

profound [YS12]. programming [SH15]. programs [El 10a]. Pro jected

[FL W16, LZL19, CA

GPFBGM19]. pro jection [BBTW11, SWX19].

pro jection-pursuit [BBTW11]. pro jections [CZ15a, Lee13]. pro jectiv e

[Akr16]. pro jectors [KL17]. pro of [BCZ

+

15]. prop ensit y [Zha19b].

Prop er [DLP12, PDL12, EG12]. prop erties [A tc17, BG13, CDH13, DM12,

HP10, HH12, KF11, LS18, LLBM

+

11, MR10, QZ10, T

A17, ZHCC11].

Prop ert y [NL19, BF18, CCF14]. prop ortion [CJ10, DR15, GHS14, R

V11].

prop ortional [BFJ11, LZA15, Zhe13a]. prop ortions [LK10, W an10].

Pro v able [L

W12b]. Pseudo [A

CBL13, BB18b, HR11, OPP17, STRR15].

Pseudo-lik eliho o d [A

CBL13]. pseudo-marginal [STRR15].

pseudo-maxim um [HR11]. pseudo-observ ations [OPP17]. pure

[BGN18, JKL12, KLJ15, TT12b, T o d15, T o d17]. pure-jump

[KLJ15, TT12b, T o d15]. pursuit [BBTW11, KLFL17]. PWM [FdH15].

Q [GK12]. Q-learning [GK12]. quadratic

[BHMR14, CCT17, DE17, El 10a, Loh15, XKB16]. quadratically [KJ16].

quadrature [BM17]. QUADR

O [FKLX15]. qualitativ e

[CCC19, SHMD13, SSL19]. Quan tifying [JBGWS13]. Quan tile

[CL13c, CLZ19b, EL10, HWH13a, HWH13b, Hua10b, BC11a, BM14, CCG16,

GLN18, Kat12, KX14, LMP10, LMP12a, LLLH18, MH16, P or12, SW16a,

V CC19, YH12, ZYS18, Zha18, ZPH15, ZPH18, Zho10, ZZX18].

Quan tile-adaptiv e [HWH13a, HWH13b]. quan tile-function [CL13c].

quan tiles [BW11, CGHH17, HP

ˇ

S10a, SW18]. quan tization [Lev15].

Quan tum [YF

G13, BGN18, CKW

+

16, Li14, Li16a, LMP18, NS11, W an13].

Quarticit y [JR13]. Quasi [Kat13, KM10b, A tc17, CDO11, Mas13, ZL11c].

Quasi-Ba y esian [Kat13]. Quasi-conca v e [KM10b]. quasi-lik eliho o d

[Mas13]. quasi-maxim um [ZL11c]. quasi-Mon te [CDO11].

quasi-p osterior [A tc17]. quaternary [MT13, Pho12, ZPMX11]. quotien t

[FKLX15].

Rademac her [Che19b]. radial [Bel17]. radii [WW

G19]. random

[AST12, And10, A

CV14, APT17, A

TW19, BKRS19, CJ11, CCC19, CD13,

Che19b, CS17, CCK13, DH10, El 10b, FJ19, GL18, HL18, JP13, JG12, JG13,

KLN12, El 10c, K

GC10, LX12, Loh15, LM19, Mas13, MH14, Min18, M ¨ ul16,

PWBM18, PM19, SBV15, SR13, STRR15, TP18, YLZ16]. random-w alk

[JG12, JG13]. Randomization [BB16a, ZDMD18, HH12, MR10, PR12].

Randomization-based [BB16a, ZDMD18]. randomizations

[BB16a, BB10]. Randomized [YPW17, A

GL14, Lop19, TT18, ZH10].

randomly [CA

GPFBGM19]. range [KPP11, LLBM

+

11]. Rank

[HF19, BLPZ15, BHPZ19, BW19b, BSW11, BSW12, CZ15a, CTT17, EvdG18,

FH14a, HPV10, JP13, Kol11, KL

T11, KR13, KRS15, LL

V16, LD18, LPZZ12,

NW11, R

T11b, SvdA

W14, XZ12, Zha19a, ZvdA

W19]. rank-based

[HPV10, SvdA

W14, XZ12]. rank-one [CZ15a]. ranking [DMJ13, HSR

W19].

rankings [HM10]. ranks [CC17, CGHH17, IP11]. Rao [DR11]. Rare

[JLX17, QCN18]. Rare-ev en t [JLX17]. Rate [CZ18, GLZ15, GZ15, GZ16a,

BC15, Dic11, DHSM18, JM18b, LZ17, Liu13, NR12, SS13, WR13].

Rate-optimal [CZ18, GLZ15, GZ15]. Rates

[CL13b, GN11, Han11, Rou10, AL19, ANW12b, BW19a, Bel17, CJ10, CZZ10,

CZ12, CMW13, CLZ16, CLM16, CG17, Cas14, CLN19, Gun12, HW19, HK18,

HN16, HRSH15, KS16, KL

T11, LLL19, LH10b, NS17, PHW11, PS10, R

T11a,

R W10b, WLZ14, X

QB13, YZ16, ZZ16, FLRB16]. ratio

[CL13c, JY13, KR11b, NZL17, WW

G19, YF

G13]. ra y [MNP19]. Ra yleigh

[FKLX15]. Realized [TT12b]. recom bination [CMW14].

recommendation [BCR10]. recommender [BQS18]. reco v ering [LZ17].

reco v ery [ANW12a, BRS19, CZ15a, CHL17, JKNP12, JN18, LM18, LZ11,

L W17, O

WJ11, PR16, R

T10]. rectangular [OR10, OB13]. recurren t

[L TG16]. reduced [BSW11]. reduction [CZC10, FKLX15, KX14, LLC13,

LH10a, LAL11, LS17, LL

Y14, MZ13, MZZ

+

19, YL11]. reductions [CFR12].

refinemen ts [CL13b]. Refining [ELL15]. refitted [CGZ18]. regimes

[SFSL18]. region [SW10a]. regions

[ABR10a, BCCW18, CEdH11, NL17, PR16]. Regression

[ABT11, Arm15, A

C11, BK19, BGvZ12, BGvZ21, Bel18b, BC11a, BCW14,

BF12, BM14, BW19b, Bon11, BD13, BCZ10, BPE14, Bul13, CLX13, CG17,

CG18, CCG16, CSHvdV15, CC18a, CHI14, CGS15, CHM11, CGTW16,

CLZ19b, CS15, CJ12, CF19, CGZ18, DZ17, DGH

+

19, DH12b, DHZ16, DS13,

DPZ16, DPZ19, D

W18, DPZ12, DSS11, Efr13, FJR15, FZ19, F

GM17, GLN18,

GH18, GZ16b, HP

ˇ

S10a, HW19, HW

CS19, Hua10b, HMLZ11, Jac10, JYW14,

JL14, JW15, JMR14, Kat12, KS11, KPS16, KLFL17, LMP12b, LS14, LH10b,

L TG16, LZL18, L

W12b, LLLH18, MH16, MRS12, MS10a, Mei11, MPL15,

NvdG13, NZL17, O

WJ11, PM19, P or12, QH19, R

YC19, R

WL10, SH14, SS11a,

SS11b, SW16a, TZ19b, TBM11, TL

T16, TGC

+

19, V og12, V

CC19, WKL13,

W CT11, X

CL16, YH12, YT15, YD16, YPW17, YG16, YDS16, YC10].

regression [ZW12, Zha13, ZW15, ZPH15, ZPH18, Zh u17]. Regressions

[Sc h13, CFR12, EPFV18, Nor10, TZ19a]. regressors [Bon11]. regret

[MP17]. regular [CEdH11]. Regularization

[BFJ11, LM18, MN10, BCCW18, DHSM18, JY16, L

W17, R

YC19, WMZ18].

Regularized [BM15, XZ12, A

CL19, Lam16, R

WL10, YP15]. regularly

[Des15]. reinforced [AZ12]. rejection [GS10]. Rejoinder

[CPW12b, HP

ˇ

S10b, JW16b, L

TTT14b, SvdVvZ15b, L

TTT14a]. related

[Gol10, JKW17]. Relativ e [FR13, DML10, HL13]. relativ es [F

GM17].

relaxation [ANW12b]. relaxations [AL18, KNV15]. relaxed [AcL17].

relev an t [D

W19a]. remedy [BK19]. Remem b ering [vZ11]. R ´ en yi

[HW16a, LPS08, LP10]. rep eated [ZLST17]. rep eatedly [JMW15].

replicates [KP11]. Reply [F uh10]. represen tations [CM12, DS13].

repro ducing [A

W12, LLLH18, YC10]. Rerandomization [MR12].

Resampling [KP11, ABR10a, ABR10b, BT17, GCW19]. Residual

[CL08, CL10]. residuals [BSV14, GH19]. resolution [CLN19, GX14].

resource [Kau18]. resp ect [LL

Y14]. resp onse

[A GR18, BW19b, DG14a, FSD

+

17, KLFL17, TT18, ZH10].

resp onse-adaptiv e [A

GR18, ZH10]. resp onses [Xu17, ZLK12]. Restricted

[EKDN18, Bel18b, CGS15, LJ11, MW16, Xu17]. results

[ABR10a, ABR10b, DE17, GHS14, LX12]. retriev al [CLM16]. Rev ersible

[HJY13, Bac11, BFT13]. revisited [BB18a, F

G18b]. rew ard [CZvdL17].

Rho [BB18a]. Rho-estimators [BB18a]. Rice [TL

T16]. Ridge

[D W18, GPPVW14]. ridges [CGW15]. Riemannian [DM18, L

Y19]. Rietz

[Ste11]. righ t [SW12]. righ t-censored [SW12]. Risk [El 10a, BJL15,

CEdH11, CGS15, CL15b, DG14b, DML10, DKR18, KM10a, LN11, MBM18].

risks [KJ16]. RKHS [SSGF13]. RKHS-based [SSGF13]. RMT [BCF18b].

Robbins [BF12]. Rob erts [PT10]. Robust [A

C11, BBTW11, BK18, CL15a,

CGR18, DMS13a, EvdG18, GWB18, HW17, LZ11, LPZZ12, SEC14, CR13,

EW16, EBGG18, FFB14, FH14a, Loh17, MZZ

+

19, ZBFL18]. Robustness

[Des15, TS12, ZYL18]. R

OC [KF11]. R

OCKET [BK18]. Role [SB15].

Romano [DR15]. ro ot [BCW14, Dic11, P or12, ZPG18]. ro ot- [P or12]. ro ots

[DS11, ZvdA

W19]. R

OP [CZ15a]. Rotation [AST12]. rotationally

[CPV17]. rough [PL11]. rule [BS14, CZvdL17, GKM16]. rules

[DLP12, EG12, JM18b, PDL12, QM11].

Saddlep oin t [KR11b]. sample [A

CF12, BWY17, BPZ15, BB16b, CW15,

CLSY18, CQ10, CLZ19a, DLP12, F

G18b, FLRB13, Gao13, JM18a, JPSZ10,

KL17, LMNP15, LMNP17, LC12, L

WY17, PTWZ18, QZ10, R W G19, Sae19,

Sp o12, T

A17, X

QB13, ZBY15, ZBFL18]. sample-based [BWY17]. Sampled

[A W12, BG13, CY11]. sampler [DBCD19, RH12]. samples

[CL18, DMS13b, KV17, Lv13]. Sampling [VR19, BFR19, BLR

G17, CLSY18,

Cha15b, EL10, FH14b, KF11, MH13, PS10, Roh19, SW13, SR13]. sandwic h

[KH11]. Saturated [HYS15]. scalable [FL16]. scalar [NS17]. scale [AST12,

And10, CJ10, CKW

+

16, CW19, Des15, Efr13, HQ11, MB15, ZFY11, dJvZ10].

scaled [ZIC12]. scaling [NW11]. scan [W al10]. scanning [PWM18]. scatter

[CGR18, PV18]. scattering [BMBM15]. sc heme [JN18]. scop e [CTW18].

score [NHM18, Zha19b, Jin15]. score-based [NHM18]. scores [LZW10].

scoring [DLP12, EG12, KMH14, PDL12]. scram bled [BM17, Dic11].

Screening [R

T11a, CTW13, CTW16, CHLP14, FS10, FKLZ15, Han19,

HWH13a, HWH13b, HJY16, KJF14, LPZZ12, MZ15, SEG19, Ste11, X

CL16].

SDE [Mas13]. SDEs [GLM18]. searc h [BPE14]. Second

[Li14, CGY18, DG14a, SH15, YL14]. Second-order

[Li14, CGY18, DG14a, SH15, YL14]. section [BC11b]. segmen tation

[AL11, F ry14]. Selecting [CTT17]. selection [BLP19, BBF

GD12, BBB

+

13,

BKM16, BSW11, BSW12, BNST18, CS12, CK

G19, CPW12a, CPW12b,

CHI14, CC18b, CZC10, CL15b, CZW11, CMKR12, CD12, DML10, FL12,

FFB14, GT12, GL11, HIT19, HHW10, JJ12, JL14, Jir12, KLZ11, KJ16, KS11,

LM12b, LSST16, LLL19, Ler11, LKZ15, L

Y11, NH14, R

WL10, RZ12, SW10a,

SB10, SQ17, SW19, TR

TW18, V A C17, W ai12, WLLC11, WX

QL14, WB17,

WH19, YWJ16, Y en11, YDS16, Y ua12, Zha10, ZW15]. Selectiv e

[TT18, BC19]. Self [CSWX16, T o d15, ZL11c]. Self-normalized

[CSWX16, T o d15]. self-w eigh ted [ZL11c]. Semi

[ZBC19, CC18a, CS15, LKZ15]. semi-nonparametric [CS15].

Semi-sup ervised [ZBC19, CC18a]. semi-v arying [LKZ15]. semidefinite

[AL18, KNV15]. Semimartingale [Bul17]. semimartingales

[Bul16, TT12b, T o d15, T o d17]. Semiparametric

[CLL

W15, JvdG18, SvdA

W14, SW16b, TS12, BF12, BK12, CR15, CTW16,

CH10, DN11, DML10, EPFV18, KLZ11, LHY

+

12, NZL17, SYZL14, Zh u17].

Semiparametrically [IP11, ZvdA

W19]. semisup ervised [ASW13].

semiv arying [CHL16, LX

Q16]. sensing [Bul13, CJ11]. sensitiv e [ASW13].

sensitivit y [BD11, DP18, TS12]. sensor [XS13]. separabilit y [APT17].

separate [LL

Y18]. separately [CW14]. Separation

[FLRB16, A

THW12, And10, BHM18, STD10]. sequence [YLZ16].

sequences [CvdV12]. Sequen tial [Che19a, PR12, SF19, XS13, ZH10,

CGM

+

13, CZvdL17, Cha17, GS10, Kau18, KF11, NJ13]. Sequen tially

[BDD10]. serial [FR13]. series

[BM15, BYZ10, CL08, CL10, CI11, CHI13, CGY18, CXW13, GLN18, HKN18,

HIT19, HR11, JP15, KP11, L

Y12, LX

Q16, LS10, L

W10, LAP15, NBL13,

PT13, P ap18, V og12, WZ18, XW12, ZS13, ZW17, ZPG18, Zho10, Zho14b].

set [CQ10, Gun12, MW16, MT13]. sets

[Bel17, CGW18, Cas15, FLR

+

14, FH14b, Gho15, LM15, NvdG13, Nic15,

Rou15, SZ15, SvdVvZ15a, SvdVvZ15b, YG16]. settings

[CC18a, LZW10, NMR17, WH19]. setup [WW18]. sev eral [BD13]. shap e

[Bel18b, BG10, CLX13, CGS15, PV18, SHMD13, Vim10]. shap es [Huc11].

shared [SW16b]. shared-frailt y [SW16b]. Sharp

[A GL14, BW19a, Bel18b, DS12, Dob17, A

CL19]. shifted [BG10]. Shiry aev

[PT10]. short [CL08, CL10]. shrink age [DGJ18, HMLZ11, L

W12a, XKB16].

shrinking [NH14]. sided [JMR14, LK10, W an10]. Siev e

[CGT16, P ap18, XMW10, DN11, KPP11]. Siev e-based [CGT16]. Signal

[CCC19, OMH14, ISS12, SQ17]. signals

[CW15, CHL17, F

G18a, HJ10, JKNP12, PV17, QCN18, Ro ˇ c18]. signed

[IP11]. significance

[BMvdG14, BB14, CY14, FK14, L

TTT14a, L

TTT14b, L

TTT14c, LZ14, W as14].

[STD10, FDD12]. trend [ST19, Tib14]. trials [AZ12, ZH10]. trigonometric

[ZPMX11]. true [CTT17]. truncated [SW12]. tuning [SW19]. Twisted

[WL14]. Tw o [BB10, CLZ19a, F

G18b, LC12, Ma12, BGvZ12, BGvZ21,

BMW18, CTP19, CC18b, CQ10, DMS12, EG12, FLRB13, Go d18, HCT18,

LK10, PTWZ18, SW13, TBM11, W an10, Zhe15]. t w o-lev el [CC18b].

t w o-phase [SW13]. Tw o-sample [CLZ19a, F

G18b, CQ10, FLRB13].

t w o-stage [BGvZ12, BGvZ21, TBM11]. Tw o-step [Ma12]. t w o-to-infinit y

[CTP19]. t w o-w a y [BMW18]. t yp e

[CSWX16, DKL12, F

G18b, HPZ16, HS17, LS10].

Uhlen b ec k [HA13]. ultra [CHLP14, FL16, LKZ15, SW16a, WKL13, ZPH15].

ultra-high [CHLP14, LKZ15, SW16a, WKL13, ZPH15]. ultra-large [FL16].

ultrahigh [Han19, YDS16]. un biased [JT15, Zha10]. uncertain t y

[BD15, R

T10]. underestimation [El 10a]. understanding [CD13].

Unexp ected [CDH13, PM16b]. unified [RBWJ19]. Uniform

[CI11, Jir15, LH10b, SWX19, TXL12, TR

TW18, BSV14, LN11, RS12, TWT17].

uniformit y [CPV17]. Uniformly [BCCW18, Joh13]. Unifying [LS18].

union [O

WJ11]. unique [LvdL16]. Unit [DS11, ZPG18, ZvdA

W19].

univ ersal [Gol10, Cha15a]. Univ ersalit y [BPZ15, PY12]. Univ ersally

[TSP13, Zhe13b, Zhe15, ZAL17]. unkno wn [A

GZ17, CW12, SC16, Zh u19].

unlab eled [SW18]. unseen [WY19]. upp er [CGM

+

13]. UPS [JJ12]. urn

[A GR18, ZHCC11]. using

[AL11, BFFP19, BPD14, BCDD14, CGZ18, DRZ12, Des15, ELL15, Hua10a,

KRD10, LPK17, P en16, RBWJ19, R

WL10, W

CT11, Y en11, ZYL18, dJvZ10].

V alid [BLP19, BBB

+

13, BCCW18, HPWW11]. v alidation

[CGZ18, RD19, XH12]. v alidit y [BT17, KPP11, RS12]. V alue

[Cha15a, BD

V11, DG14b, ELL15, FdH15, HBZO19]. v alued [LKA10].

v alues [CZ10, EJ10, L

WY17]. v anilla [DR11]. v ariabilit y [HM10]. V ariable

[BNST18, FL12, HHW10, JL14, JG12, JG13, Bac11, BBF

GD12, BSW12,

CS12, CPW12a, CPW12b, CZC10, CZW11, CD12, DML10, Efr13, FFB14,

GT12, HWH13a, HWH13b, JJ12, KLZ11, KS11, LM12b, NH14, RZ12, SB10,

W ai12, WLLC11, WH19, X

CL16, YWJ16, Y en11, Y ua12, Zha10].

v ariable-order [Bac11]. v ariable-selection [SB10]. v ariables

[A V13, CMKR12, DZ17, HP18, Kat13, RBM19]. v ariance

[And10, A

GL14, A tc11, CGT16, CGZ18, DE17, FFN10, FJ19, FJ10, HL18,

Lop19, XKB16, YL11]. v ariances [MDO14]. v arian ts [KH11]. v ariate

[Zho14a]. v ariation [BS14, CEdH11, JT14, PZ16]. v ariational

[BCCZ13, HPWW11]. v ariations [Loh15]. v arious [Ler11]. v arying

[Des15, GRSP15, KLZ11, KP15, LMP12b, LKZ15, LX12, SBK16, T o d17,

XMW10, ZW12, ZW15, ZLK12]. v arying-co efficien t [KLZ11]. V ast [WZ10].

V ector [CCG16, CV19a, CGY18, Lev15, LAL11, LM19, ZPL

+

17]. v ectors

[BHPZ19, BDP19, BKRS19, CCK13]. v erification [HF19]. v ertex [TSP13].

v ery [HP10]. via

[ANW12b, BCF18b, BC15, BK18, BCW14, Bel11, BSY19, BM14, BKM16,

BGK10, BSV14, CZ15a, CLM16, CS12, CPW12a, CPW12b, CK15, CL15b,

DR15, DHSM18, DP18, FKLX15, F

GM17, GT12, HW16a, HBZO19, Jam17,

JL14, KLFL17, LM12b, LL

V16, Lep15, Li13, LLX19, Loh15, Lop19, NC10,

QCN18, RZ12, SY12, TL

T16, Tib14, T o d15, W ai12, WH19, Y ua12, ZFY11].

V olatilit y [L

TT13, BJV17, JR13, JP13, JT14, KRD10, Kon18, LLX19, Rei11,

TWZ13, WZ10]. vs [Men17].

w alk [JG12, JG13, STRR15]. W alk er [Jir12]. w a v elet [LN11]. w a y

[BMW18]. W eak [BB18b, SQ17, BSV14, EKDN18, Lah10, PV17]. W eakly

[HK10, HN16]. w eighing [CK15]. w eigh t [AcL17]. w eigh t-relaxed [AcL17].

W eigh ted [SW13, Bob19, DGP18, Sam12, Zho14b, ZL11c]. W endland

[BFFP19]. W estfall [MMB11]. whether [ASJ11]. white

[BGN18, CN13, GNZ10, JLX17, LL

YY19, Mei11, Ra y17]. wide [JLP

+

16].

Widom [Bao19, HPZ16]. Wiener [Koi19]. Wigner [LMP18]. Wild

[F ry14, FLRB13]. Wirtinger [CLM16]. wise [PHW11, ZCX13, FLRB16].

Wishart [CW19, DMO08, DG12, HKKR11, JLX17, KR11a, ULR18]. within

[CGC11]. without [L

W17, P en17]. W olf [DR15]. w ork [Ro j11, Sam16].

X [MNP19]. X-ra y [MNP19].

Y oung [MMB11]. Y ule [ESW17, Jir12].

Zag [BFR19]. Zig [BFR19].

References

Addario-Berry:2010:CTP

[ABBDL10] Louigi Addario-Berry

, Nicolas Broutin, Luc Devro y e, and

G´ ab or Lugosi. On com binatorial testing problems. A nnals of

Statistics, 38(5):3063–3092, Octob er 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1283175989 .

Alb ert:2015:BPT

[ABFRB15] M ´ elisande Alb ert, Y ann Bouret, Magalie F romon t, and P a-

tricia Reynaud-Bouret. Bo otstrap and p erm utation tests of

indep endence for p oin t pro cesses. A nnals of Statistics, 43

(6):2537–2564, Decem b er 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1444222084.

Arlot:2010:SNRa

[ABR10a] Sylv ain Arlot, Gilles Blanc hard, and Etienne Ro quain. Some

nonasymptotic results on resampling in high dimension, i:

Confidence regions. A nnals of Statistics, 38(1):51–82, F ebru-

ary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271609 .

Arlot:2010:SNRb

[ABR10b] Sylv ain Arlot, Gilles Blanc hard, and Etienne Ro quain. Some

nonasymptotic results on resampling in high dimension, I I:

Multiple tests. A nnals of Statistics, 38(1):83–99, F ebru-

ary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271610 .

Asw ani:2011:RME

[ABT11] Anil Asw ani, P eter Bic k el, and Claire T omlin. Regression

on manifolds: Estimation of the exterior deriv ativ e. A nnals

of Statistics, 39(1):48–81, F ebruary 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1291388369 .

Audib ert:2011:RLL

[A C11] Jean-Yv es Audib ert and Olivier Catoni. Robust linear least

squares regression. A nnals of Statistics, 39(5):2766–2794,

Octob er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1324563355 .

Arias-Castro:2012:DC

[A CBL12] Ery Arias-Castro, S ´ ebastien Bub ec k, and G´ ab or Lugosi. De-

tection of correlations. A nnals of Statistics, 40(1):412–435,

F ebruary 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1334581748 .

Amini:2013:PLM

[A CBL13] Arash A. Amini, Aiy ou Chen, P eter J. Bic k el, and Eliza-

v eta Levina. Pseudo-lik eliho o d metho ds for comm unit y de-

tection in large sparse net w orks. A nnals of Statistics, 41

(4):2097–2122, August 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1382547514 .

Arias-Castro:2011:D A C

[A CCD11] Ery Arias-Castro, Emman uel J. Cand ` es, and Arnaud Durand.

Detection of an anomalous cluster in a net w ork. A nnals of

Statistics, 39(1):278–304, F ebruary 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1291388376 .

Arias-Castro:2011:GTU

[A CCP11] Ery Arias-Castro, Emman uel J. Cand ` es, and Y aniv Plan.

Global testing under sparse alternativ es: ANO V A, m ultiple

comparisons and the higher criticism. A nnals of Statistics,

39(5):2533–2556, Octob er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1322663467 .

Asgharian:2012:LSS

[A CF12] Masoud Asgharian, Marco Carone, and V ahid F ak o or. Large-

sample study of the k ernel densit y estimators under m ul-

tiplicativ e censoring. A nnals of Statistics, 40(1):159–187,

F ebruary 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1331830778 .

Ando:2017:WRM

[AcL17] T omohiro Ando and Ker c hau Li. A w eigh t-relaxed mo del

a v eraging approac h for high-dimensional generalized linear

mo dels. A nnals of Statistics, 45(6):2654–2679, Decem b er

2017. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic).

Alquier:2019:EBS

[A CL19] Pierre Alquier, Vincen t Cottet, and Guillaume Lecu ´ e. Es-

timation b ounds and sharp oracle inequalities of regularized

pro cedures with Lipsc hitz loss functions. A nnals of Statis-

tics, 47(4):2117–2144, August 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1558425641.

Arias-Castro:2014:CDD

[A CV14] Ery Arias-Castro and Nicolas V erzelen. Comm unit y detection

in dense random net w orks. A nnals of Statistics, 42(3):940–

969, June 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592648 .

Arias-Castro:2016:DIF

[A CV16] Ery Arias-Castro and Nicolas V erzelen. Discussion of “Influ-

en tial features PCA for high dimensional clustering”. A n-

nals of Statistics, 44(6):2360–2365, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891618. See [JW16a, JW16b ].

Arono w:2014:SBV

[A GL14] P eter M. Arono w, Donald P

. Green, and Donald K. K.

Lee. Sharp b ounds on the v ariance in randomized exp eri-

men ts. A nnals of Statistics, 42(3):850–871, June 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592645 .

Aletti:2018:NCA

[A GR18] Giacomo Aletti, Andrea Ghiglietti, and William F. Rosen-

b erger. Nonparametric co v ariate-adjusted resp onse-adaptiv e

design based on a functional urn mo del. A nnals of Statistics,

46(6B):3838–3866, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536631292 .

Anevski:2017:EPM

[A GZ17] Dragi Anevski, Ric hard D. Gill, and Stefan Zohren. Estimat-

ing a probabilit y mass function with unkno wn lab els. A n-

nals of Statistics, 45(6):2708–2735, Decem b er 2017. CODEN

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

Akritas:2016:A TF

[Akr16] Mic hael G. Akritas. Asymptotic theory for the first pro jec-

tiv e direction. A nnals of Statistics, 44(5):2161–2189, Oc-

tob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685272.

Aue:2011:ISU

[AL11] Alexander Aue and Thomas C. M. Lee. On image segmen-

tation using information theoretic criteria. A nnals of Statis-

tics, 39(6):2912–2935, Decem b er 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1327413773 .

Amini:2018:SRB

[AL18] Arash A. Amini and Eliza v eta Levina. On semidefinite re-

laxations for the blo c k mo del. A nnals of Statistics, 46(1):

149–179, F ebruary 2018. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic).

Aamari:2019:NRM

[AL19] Eddie Aamari and Cl ´ emen t Levrard. Nonasymptotic rates for

manifold, tangen t space and curv ature estimation. A nnals of

Statistics, 47(1):177–204, F ebruary 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1543568586 .

Anderes:2010:CSS

[And10] Ethan Anderes. On the consisten t separation of scale and

v ariance for Gaussian random fields. A nnals of Statis-

tics, 38(2):870–893, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586617 .

Anon ymous:2010:SP A

[Ano10] Anon ymous. On some problems in the article efficien t lik e-

liho o d estimation in state space mo dels. A nnals of Statis-

tics, 38(3):1936, June 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1271271283 .

Anon ymous:2016:EBa

[Ano16a] Anon ymous. Editorial b oard. A nnals of Statistics, 44(4):??,

August 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894701 .

Anon ymous:2016:EBb

[Ano16b] Anon ymous. Editorial b oard. A nnals of Statistics, 44(5):??,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685256 .

Anon ymous:2016:EBc

[Ano16c] Anon ymous. Editorial Board. A nnals of Statistics, 44(6):??,

Decem b er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1479891616 .

Anon ymous:2016:TCa

[Ano16d] Anon ymous. T able of con ten ts. A nnals of Statistics, 44(4):

??, August 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894700 .

Anon ymous:2016:TCb

[Ano16e] Anon ymous. T able of con ten ts. A nnals of Statistics, 44(5):??,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685255 .

Anon ymous:2016:TCc

[Ano16f ] Anon ymous. T able of con ten ts. A nnals of Statistics, 44(6):??,

Decem b er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1479891615 .

Anon ymous:2017:EBd

[Ano17a] Anon ymous. Editorial b oard. A nnals of Statistics, 45(1):??,

F ebruary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667615 .

Anon ymous:2017:TCd

[Ano17b] Anon ymous. T able of con ten ts. A nnals of Statistics, 45(1):??,

F ebruary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667614 .

Agarw al:2012:F GC

[ANW12a] Alekh Agarw al, Sahand Negah ban, and Martin J. W ain-

wrigh t. F ast global con v ergence of gradien t metho ds for

high-dimensional statistical reco v ery . A nnals of Statistics,

tronic). URL http://projecteuclid.org/euclid.aos/

1344610585 .

Bacallado:2011:BA V

[Bac11] Sergio Bacallado. Ba y esian analysis of v ariable-order, re-

v ersible Mark o v c hains. A nnals of Statistics, 39(2):838–864,

April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1299680956 .

Bao:2019:TWL

[Bao19] Zhigang Bao. T racy–Widom limit for Kendall’s tau. A n-

nals of Statistics, 47(6):3504–3532, Decem b er 2019. CO-

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

tronic). URL https://projecteuclid.org/euclid.aos/

1572487401 .

Brien:2010:DTE

[BB10] C. J. Brien and R. A. Bailey

. Decomp osition tables for ex-

p erimen ts. I I. t w o–one randomizations. A nnals of Statistics,

38(5):3164–3190, Octob er 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1284391761 .

Buja:2014:DST

[BB14] A. Buja and L. Bro wn. Discussion: “A significance test for

the lasso”. A nnals of Statistics, 42(2):509–517, April 2014.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592167. See [L

TTT14c ].

Bhattac haryy a:2015:SBC

[BB15] Sharmo deep Bhattac haryy a and P eter J. Bic k el. Subsampling

b o otstrap of coun t features of net w orks. A nnals of Statis-

tics, 43(6):2384–2411, Decem b er 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1444222079 .

Bailey:2016:RBM

[BB16a] R. A. Bailey and C. J. Brien. Randomization-based mo d-

els for m ultitiered exp erimen ts: I. A c hain of randomiza-

tions. A nnals of Statistics, 44(3):1131–1164, June 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1460381689 .

Bhattac harjee:2016:LSB

[BB16b] Monik a Bhattac harjee and Arup Bose. Large sample b e-

ha viour of high dimensional auto co v ariance matrices. A nnals

of Statistics, 44(2):598–628, April 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1458245729 .

Baraud:2018:RER

[BB18a] Y annic k Baraud and Lucien Birg ´ e. Rho-estimators revisited:

General theory and applications. A nnals of Statistics, 46

(6B):3767–3804, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536631290 .

Berghaus:2018:W CP

[BB18b] Betina Berghaus and Axel B ¨ uc her. W eak con v ergence of a

pseudo maxim um lik eliho o d estimator for the extremal index.

A nnals of Statistics, 46(5):2307–2335, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492837 .

Berk:2013:VPS

[BBB

+

13] Ric hard Berk, La wrence Bro wn, Andreas Buja, Kai Zhang,

and Linda Zhao. V alid p ost-selection inference. A nnals

of Statistics, 41(2):802–837, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1369836961 .

Ba y arri:2012:CBM

[BBF

GD12] M. J. Ba y arri, J. O. Berger, A. F orte, and G. Garc ´ ıa-

Donato. Criteria for Ba y esian mo del c hoice with applica-

tion to v ariable selection. A nnals of Statistics, 40(3):1550–

1577, June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1346850065 .

Bali:2011:RFP

[BBTW11] Juan Lucas Bali, Graciela Bo en te, Da vid E. T yler, and

Jane-Ling W ang. Robust functional principal comp onen ts:

A pro jection-pursuit approac h. A nnals of Statistics, 39

(6):2852–2882, Decem b er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1327413771 .

Belloni:2011:SPQ

[BC11a] Alexandre Belloni and Victor Chernozh uk o v. ℓ

1

-p enalized

quan tile regression in high-dimensional sparse mo dels. A nnals

of Statistics, 39(1):82–130, F ebruary 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1291388370 .

Buhlmann:2011:ILS

[BC11b] P eter B ¨ uhlmann and T on y Cai. In tro duction to the Lehmann

sp ecial section. A nnals of Statistics, 39(5):2243, Octo-

b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1321020522 .

Barb er:2015:CFD

[BC15] Rina F o ygel Barb er and Emman uel J. Cand ` es. Con trolling

the false disco v ery rate via kno c k offs. A nnals of Statistics,

43(5):2055–2085, Octob er 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1438606853 .

Barb er:2019:KFH

[BC19] Rina F o ygel Barb er and Emman uel J. Cand ` es. A kno c k-

off filter for high-dimensional selectiv e inference. A nnals of

Statistics, 47(5):2504–2537, Octob er 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1564797855 .

Belloni:2018:UVP

[BCCW18] Alexandre Belloni, Victor Chernozh uk o v, Denis Chetv erik o v,

and Ying W ei. Uniformly v alid p ost-regularization confi-

dence regions for man y functional parameters in z -estimation

framew ork. A nnals of Statistics, 46(6B):3643–3675, Decem-

b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL http:/

/projecteuclid.org/euclid.aos/1536631286 .

Bic k el:2013:ANM

[BCCZ13] P eter Bic k el, Da vid Choi, Xiangyu Chang, and Hai Zhang.

Asymptotic normalit y of maxim um lik eliho o d and its v aria-

tional appro ximation for sto c hastic blo c kmo dels. A nnals of

Statistics, 41(4):1922–1943, August 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1382547508 .

Binev:2014:CA U

[BCDD14] P eter Binev, Alb ert Cohen, W olfgang Dahmen, and Ronald

DeV ore. Classification algorithms using adaptiv e partition-

ing. A nnals of Statistics, 42(6):2141–2163, Decem b er 2014.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1413810724 .

Bai:2018:CAB

[BCF18a] Zhidong Bai, Kw ok Pui Choi, and Y asunori F ujik oshi. Con-

sistency of AIC and BIC in estimating the n um b er of sig-

nifican t comp onen ts in high-dimensional principal comp o-

nen t analysis. A nnals of Statistics, 46(3):1050–1076, June

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1525313075 .

Bai:2018:LBE

[BCF18b] Zhidong Bai, Kw ok Pui Choi, and Y asunori F ujik oshi. Lim-

iting b eha vior of eigen v alues in high-dimensional MANO V A

via RMT. A nnals of Statistics, 46(6A):2985–3013, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536307240 .

Bogdan:2011:ABO

[BCF

G11] Ma lgorzata Bogdan, Arijit Chakrabarti, Florian F rommlet,

and Ja y an ta K. Ghosh. Asymptotic Ba y es-optimalit y un-

der sparsit y of some m ultiple testing pro cedures. A nnals of

Statistics, 39(3):1551–1579, June 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1307452128 .

Bic k el:2011:MMD

[BCL11] P eter J. Bic k el, Aiy ou Chen, and Eliza v eta Levina. The

metho d of momen ts and degree distributions for net w ork

mo dels. A nnals of Statistics, 39(5):2280–2301, Octob er 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1321020525.

Biau:2010:SAK

[BCR10] G ´ erard Biau, Beno ^ ıt Cadre, and Lauren t Rouvi ` ere. Statisti-

cal analysis of k -nearest neigh b or collab orativ e recommen-

dation. A nnals of Statistics, 38(3):1568–1592, June 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1269452647 .

Belloni:2014:PES

[BCW14] Alexandre Belloni, Victor Chernozh uk o v, and Lie W ang. Piv-

otal estimation via square-ro ot Lasso in nonparametric re-

gression. A nnals of Statistics, 42(2):757–788, April 2014.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592177 .

Bro wn:2010:NRE

[BCZ10] La wrence D. Bro wn, T. T on y Cai, and Harrison H. Zhou.

Nonparametric regression in exp onen tial families. A nnals of

Statistics, 38(4):2005–2046, August 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1278861241 .

Bic k el:2015:CPC

[BCZ

+

15] P eter J. Bic k el, Aiy ou Chen, Y unp eng Zhao, Eliza v eta Lev-

ina, and Ji Zh u. Correction to the pro of of consistency of

comm unit y detection. A nnals of Statistics, 43(1):462–466,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1423230086 .

Buta:2011:CAE

[BD11] Eugenia Buta and Hani Doss. Computational approac hes

for empirical Ba y es metho ds and Ba y esian sensitivit y anal-

ysis. A nnals of Statistics, 39(5):2658–2685, Octob er 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1324563351 .

Braess:2013:ODD

[BD13] Dietric h Braess and Holger Dette. Optimal discriminating

designs for sev eral comp eting regression mo dels. A nnals

of Statistics, 41(2):897–922, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1369836964 .

Bailey:2014:OCD

[BD14] R. A. Bailey and P

. Druilhet. Optimal cross-o v er designs for

full in teraction mo dels. A nnals of Statistics, 42(6):2282–2300,

Decem b er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1413810728 .

Byrne:2015:SMG

[BD15] Simon Byrne and A. Philip Da wid. Structural Mark o v graph

la ws for Ba y esian mo del uncertain t y . A nnals of Statistics,

43(4):1647–1681, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546218 .

Bro c kw ell:2010:SIM

[BDD10] An thon y Bro c kw ell, Pierre Del Moral, and Arnaud Doucet.

Sequen tially in teracting Mark o v c hain Mon te Carlo meth-

o ds. A nnals of Statistics, 38(6):3387–3411, Decem b er 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126961 .

Bo dnar:2019:TIL

[BDP19] T aras Bo dnar, Holger Dette, and Nestor P aroly a. T esting

for indep endence of large dimensional v ectors. A nnals of

Statistics, 47(5):2977–3008, Octob er 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1564797870 .

Banerjee:2019:DCN

[BDS19] Moulinath Banerjee, C ´ ecile Durot, and Bo dhisattv a Sen. Di-

vide and conquer in nonstandard problems and the sup er-

efficiency phenomenon. A nnals of Statistics, 47(2):720–757,

April 2019. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1547197236 .

Buc her:2011:NEP

[BD V11] Axel B ¨ uc her, Holger Dette, and Stanisla v V olgushev. New

estimators of the Pic k ands dep endence function and a test

for extreme-v alue dep endence. A nnals of Statistics, 39

(4):1963–2006, August 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1314190620 .

Belomestn y:2010:SEF

[Bel10] Denis Belomestn y . Sp ectral estimation of the fractional or-

der of a L ´ evy pro cess. A nnals of Statistics, 38(1):317–351,

F ebruary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271617 .

Belomestn y:2011:SIT

[Bel11] Denis Belomestn y . Statistical inference for time-c hanged L ´ evy

pro cesses via comp osite c haracteristic function estimation.

A nnals of Statistics, 39(4):2205–2242, August 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1319595463 .

Belitser:2017:CLR

[Bel17] Eduard Belitser. On co v erage and lo cal radial rates of cred-

ible sets. A nnals of Statistics, 45(3):1124–1151, June 2017.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1497319690 .

Bellec:2018:OBA

[Bel18a] Pierre C. Bellec. Optimal b ounds for aggregation of affine es-

timators. A nnals of Statistics, 46(1):30–59, F ebruary 2018.

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

tronic).

Bellec:2018:SOI

[Bel18b] Pierre C. Bellec. Sharp oracle inequalities for least squares

estimators in shap e restricted regression. A nnals of Statis-

tics, 46(2):745–780, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742435 .

Bercu:2012:RMP

[BF12] Bernard Bercu and Philipp e F ra ysse. A Robbins–Monro

pro cedure for estimation in semiparametric regression mo d-

els. A nnals of Statistics, 40(2):666–693, April 2012. CO-

640, F ebruary 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1543568600 .

Bro wnlees:2015:ERM

[BJL15] Christian Bro wnlees, Emilien Joly

, and G´ ab or Lugosi. Em-

pirical risk minimization for hea vy-tailed losses. A n-

nals of Statistics, 43(6):2507–2536, Decem b er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1444222083 .

Birn baum:2013:MBS

[BJNP13] Aharon Birn baum, Iain M. Johnstone, Boaz Nadler, and De-

bashis P aul. Minimax b ounds for sparse PCA with noisy

high-dimensional data. A nnals of Statistics, 41(3):1055–1084,

June 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1371150893 .

Bonhomme:2016:EML

[BJR16] St ´ ephane Bonhomme, Ko en Jo c hmans, and Jean-Marc

Robin. Estimating m ultiv ariate laten t-structure mo dels.

A nnals of Statistics, 44(2):540–563, April 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1458245727 .

Bibinger:2017:NCP

[BJV17] Markus Bibinger, Moritz Jirak, and Mathias V etter. Non-

parametric c hange-p oin t analysis of v olatilit y . A nnals of

Statistics, 45(4):1542–1578, August 2017. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1498636866 .

Bic k el:2012:SBM

[BK12] P

. J. Bic k el and B. J. K. Kleijn. The semiparametric

Bernstein–v on Mises theorem. A nnals of Statistics, 40

(1):206–237, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1333029963 .

Barb er:2018:RRB

[BK18] Rina F o ygel Barb er and Mladen Kolar. R

OCKET: Ro-

bust confidence in terv als via Kendall’s tau for transellipti-

cal graphical mo dels. A nnals of Statistics, 46(6B):3422–3450,

Decem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1536631279 .

Bauer:2019:DLR

[BK19] Benedikt Bauer and Mic hael Kohler. On deep learning as a

remedy for the curse of dimensionalit y in nonparametric re-

gression. A nnals of Statistics, 47(4):2261–2285, August 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1558425645 .

Bertsimas:2016:BSS

[BKM16] Dimitris Bertsimas, Angela King, and Rah ul Mazumder. Best

subset selection via a mo dern optimization lens. A nnals

of Statistics, 44(2):813–852, April 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1458245736 .

Bottc her:2019:DMN

[BKRS19] Bj¨ orn B¨ ottc her, Martin Keller-Ressel, and Ren ´ e L. Sc hilling.

Distance m ultiv ariance: New dep endence measures for ran-

dom v ectors. A nnals of Statistics, 47(5):2757–2789, Octob er

2019. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL https://projecteuclid.org/euclid.

aos/1564797863 .

Bai:2012:SAF

[BL12] Jushan Bai and Kunp eng Li. Statistical analysis of fac-

tor mo dels of high dimension. A nnals of Statistics, 40

(1):436–465, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1334581749 .

Bai:2014:TMP

[BL14] Jushan Bai and Kunp eng Li. Theory and metho ds of panel

data mo dels with in teractiv e effects. A nnals of Statistics,

42(1):142–170, F ebruary 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1392733183 .

Bandy opadh y a y:2015:FDE

[BLN15] Soutir Bandy opadh y a y , Soumendra N. Lahiri, and Daniel J.

Nordman. A frequency domain empirical lik eliho o d metho d

for irregularly spaced spatial data. A nnals of Statis-

tics, 43(2):519–545, April 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1424787427 .

Bac ho c:2019:V CI

[BLP19] F ran¸ cois Bac ho c, Hannes Leeb, and Benedikt M. P¨ otsc her.

V alid confidence in terv als for p ost-mo del-selection predictors.

A nnals of Statistics, 47(3):1475–1504, June 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1550026846 .

Bao:2015:SSL

[BLPZ15] Zhigang Bao, Liang-Ching Lin, Guangming P an, and W ang

Zhou. Sp ectral statistics of large dimensional Sp earman’s

rank correlation matrix and its application. A nnals of Statis-

tics, 43(6):2588–2623, Decem b er 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1444222086 .

Boistard:2017:F CL

[BLR

G17] H ´ el ` ene Boistard, Hendrik P

. Lopuha¨ a, and Anne Ruiz-

Gazen. F unctional cen tral limit theorems for single-stage

sampling designs. A nnals of Statistics, 45(4):1728–1758, Au-

gust 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1498636872 .

Bellec:2018:SML

[BL T18] Pierre C. Bellec, Guillaume Lecu ´ e, and Alexandre B. Tsy-

bak o v. Slop e meets Lasso: Impro v ed oracle b ounds and op-

timalit y . A nnals of Statistics, 46(6B):3603–3642, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536631285 .

Bertsimas:2014:LQR

[BM14] Dimitris Bertsimas and Rah ul Mazumder. Least quan tile re-

gression via mo dern optimization. A nnals of Statistics, 42

(6):2494–2525, Decem b er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1415801781.

Basu:2015:RES

[BM15] Suman ta Basu and George Mic hailidis. Regularized estima-

tion in sparse high-dimensional time series mo dels. A nnals of

Statistics, 43(4):1535–1567, August 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1434546214 .

Basu:2017:ANS

[BM17] Kinjal Basu and Ra jarshi Mukherjee. Asymptotic normal-

it y of scram bled geometric net quadrature. A nnals of Statis-

tics, 45(4):1759–1788, August 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1498636873 .

Bruna:2015:IP A

[BMBM15] Joan Bruna, St ´ ephane Mallat, Emman uel Bacry

, and Jean-

F ran¸ cois Muzy

. In termitten t pro cess analysis with scatter-

ing momen ts. A nnals of Statistics, 43(1):323–351, F ebru-

ary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1423230082 .

Buhlmann:2014:DST

[BMvdG14] P eter B ¨ uhlmann, Luk as Meier, and Sara v an de Geer. Dis-

cussion: “A significance test for the lasso”. A nnals of

Statistics, 42(2):469–477, April 2014. CODEN ASTSC7.

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

http://projecteuclid.org/euclid.aos/1400592162. See

[L TTT14c ].

Bro wn:2018:EBE

[BMW18] La wrence D. Bro wn, Gourab Mukherjee, and Asaf W e-

instein. Empirical Ba y es estimates for a t w o-w a y cross-

classified mo del. A nnals of Statistics, 46(4):1693–1720, Au-

gust 2018. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1530086430 .

Butucea:2018:VSH

[BNST18] Cristina Butucea, Mohamed Ndaoud, Natalia A. Stepano v a,

and Alexandre B. Tsybak o v. V ariable selection with Ham-

ming loss. A nnals of Statistics, 46(5):1837–1875, Octob er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1534492821.

Belloni:2017:A GC

[BO17] Alexandre Belloni and Rob erto I. Oliv eira. Appro ximate

group con text tree. A nnals of Statistics, 45(1):355–385,

F ebruary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667626 .

Bobk o v:2019:KTE

[Bob19] Sergey G. Bobk o v. Khinc hine’s theorem and Edgew orth

appro ximations for w eigh ted sums. A nnals of Statistics,

47(3):1616–1633, June 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1550026851 .

Bon temps:2011:BMT

[Bon11] Dominique Bon temps. Bernstein–v on Mises theorems for

Gaussian regression with increasing n um b er of regressors.

A nnals of Statistics, 39(5):2557–2584, Octob er 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1322663468 .

Bo wsher:2010:SKM

[Bo w10] Cliv e G. Bo wsher. Sto c hastic kinetic mo dels: Dynamic in-

dep endence, mo dularit y and graphs. A nnals of Statistics,

38(4):2242–2281, August 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861248 .

Bhattac hary a:2014:AFE

[BPD14] Anirban Bhattac hary a, Deb deep P ati, and Da vid Dunson.

Anisotropic function estimation using m ulti-bandwidth Gaus-

sian pro cesses. A nnals of Statistics, 42(1):352–381, F ebru-

ary 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1395234981 .

Buhlmann:2014:CCA

[BPE14] P eter B ¨ uhlmann, Jonas P eters, and Jan Ernest. CAM: Causal

additiv e mo dels, high-dimensional order searc h and p enal-

ized regression. A nnals of Statistics, 42(6):2526–2556, De-

cem b er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1415801782 .

Bhattac hary a:2019:BFP

[BPY19] Anirban Bhattac hary a, Deb deep P ati, and Y un Y ang.

Ba y esian fractional p osteriors. A nnals of Statistics, 47(1):39–

66, F ebruary 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1543568581 .

Bao:2015:ULE

[BPZ15] Zhigang Bao, Guangming P an, and W ang Zhou. Univ ersal-

it y for the largest eigen v alue of sample co v ariance matrices

with general p opulation. A nnals of Statistics, 43(1):382–421,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1423230084 .

Bi:2018:MTF

[BQS18] Xuan Bi, Annie Qu, and Xiaotong Shen. Multila y er ten-

sor factorization with applications to recommender sys-

tems. A nnals of Statistics, 46(6B):3308–3333, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536631275 .

Berthet:2013:ODS

[BR13] Quen tin Berthet and Philipp e Rigollet. Optimal detection

of sparse principal comp onen ts in high dimension. A nnals of

Statistics, 41(4):1780–1815, August 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1378386239 .

Berthet:2019:ERI

[BRS19] Quen tin Berthet, Philipp e Rigollet, and Piyush Sriv asta v a.

Exact reco v ery in the Ising blo c kmo del. A nnals of Statis-

tics, 47(4):1805–1834, August 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1558425631 .

Bhask ar:2014:DRS

[BS14] Anand Bhask ar and Y un S. Song. Descartes’ rule of signs and

the iden tifiabilit y of p opulation demographic mo dels from ge-

nomic v ariation data. A nnals of Statistics, 42(6):2469–2493,

Decem b er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1413810735 .

Buc her:2014:WUW

[BSV14] Axel B ¨ uc her, Johan Segers, and Stanisla v V olgushev. When

uniform w eak con v ergence fails: Empirical pro cesses for de-

p endence functions and residuals via epi- and h yp ographs.

A nnals of Statistics, 42(4):1598–1634, August 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1407420010 .

Bunea:2011:OSR

[BSW11] Floren tina Bunea, Yiyuan She, and Marten H. W egk amp. Op-

timal selection of reduced rank estimators of high-dimensional

matrices. A nnals of Statistics, 39(2):1282–1309, April 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1304947051 .

Bunea:2012:JVR

[BSW12] Floren tina Bunea, Yiyuan She, and Marten H. W egk amp.

Join t v ariable and rank selection for parsimonious estima-

tion of high-dimensional matrices. A nnals of Statistics, 40

(5):2359–2388, Octob er 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1359987524 .

Berrett:2019:EME

[BSY19] Thomas B. Berrett, Ric hard J. Sam w orth, and Ming Y uan.

Efficien t m ultiv ariate en trop y estimation via k -nearest neigh-

b our distances. A nnals of Statistics, 47(1):288–318, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568589 .

Bai:2017:VRM

[BT17] Sh uy ang Bai and Murad S. T aqqu. On the v alidit y of re-

sampling metho ds under long memory . A nnals of Statistics,

45(6):2365–2399, Decem b er 2017. CODEN ASTSC7. ISSN

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

Bien:2013:LHI

[BTT13] Jacob Bien, Jonathan T a ylor, and Rob ert Tibshirani. A lasso

for hierarc hical in teractions. A nnals of Statistics, 41(3):1111–

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1530086425 .

Chang:2018:BAS

[CC18b] Ming-Ch ung Chang and Ching-Sh ui Cheng. A Ba y esian

approac h to the selection of t w o-lev el m ulti-stratum facto-

rial designs. A nnals of Statistics, 46(4):1779–1806, August

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1530086433 .

Ch u:2019:ADF

[CC19] Lynna Ch u and Hao Chen. Asymptotic distribution-free

c hange-p oin t detection for m ultiv ariate and non-Euclidean

data. A nnals of Statistics, 47(1):382–414, F ebruary 2019.

CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568592 .

Chang:2019:SA G

[CCC19] Ming-Ch ung Chang, Shao-W ei Cheng, and Ching-Sh ui

Cheng. Signal aliasing in Gaussian random fields for

exp erimen ts with qualitativ e factors. A nnals of Statis-

tics, 47(2):909–935, April 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1547197243 .

Cholaquidis:2014:PCP

[CCF14] Alejandro Cholaquidis, An tonio Cuev as, and Ricardo

F raiman. On P oincar ´ e cone prop ert y . A nnals of Statis-

tics, 42(1):255–284, F ebruary 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1395234978 .

Carlier:2016:V QR

[CCG16] Guillaume Carlier, Victor Chernozh uk o v, and Alfred Gali-

c hon. V ector quan tile regression: An optimal transp ort ap-

proac h. A nnals of Statistics, 44(3):1165–1192, June 2016.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1460381690 .

Cardot:2017:OEG

[CCGB17] Herv ´ e Cardot, P eggy C ´ enac, and An toine Go dic hon-

Baggioni. Online estimation of the geometric median in

Hilb ert spaces: Nonasymptotic confidence balls. A nnals

of Statistics, 45(2):591–614, April 2017. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1494921951 .

Chernozh uk o v:2013:GAM

[CCK13] Victor Chernozh uk o v, Denis Chetv erik o v, and Kengo Kato.

Gaussian appro ximations and m ultiplier b o otstrap for max-

ima of sums of high-dimensional random v ectors. A n-

nals of Statistics, 41(6):2786–2819, Decem b er 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1387313390 .

Chernozh uk o v:2014:A CH

[CCK14a] Victor Chernozh uk o v, Denis Chetv erik o v, and Kengo Kato.

An ti-concen tration and honest, adaptiv e confidence bands.

A nnals of Statistics, 42(5):1787–1818, Octob er 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1410440625 .

Chernozh uk o v:2014:GAS

[CCK14b] Victor Chernozh uk o v, Denis Chetv erik o v, and Kengo Kato.

Gaussian appro ximation of suprema of empirical pro cesses.

A nnals of Statistics, 42(4):1564–1597, August 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1407420009 .

Collier:2017:MEL

[CCT17] Olivier Collier, La ¨ etitia Comminges, and Alexandre B. Tsy-

bak o v. Minimax estimation of linear and quadratic func-

tionals on sparsit y classes. A nnals of Statistics, 45(3):923–

958, June 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1497319684 .

Collier:2018:O AE

[CCTV18] Olivier Collier, La ¨ etitia Comminges, Alexandre B. Tsybak o v,

and Nicolas V erzelen. Optimal adaptiv e estimation of lin-

ear functionals under sparsit y . A nnals of Statistics, 46

(6A):3130–3150, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536307245 .

Comminges:2012:TCC

[CD12] La ¨ etitia Comminges and Arnak S. Dalaly an. Tigh t condi-

tions for consistency of v ariable selection in the con text of

high dimensionalit y . A nnals of Statistics, 40(5):2667–2696,

Octob er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1359987534 .

Chatterjee:2013:EUE

[CD13] Soura v Chatterjee and P ersi Diaconis. Estimating and un-

derstanding exp onen tial random graph mo dels. A nnals of

Statistics, 41(5):2428–2461, Octob er 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1383661269 .

Constan tinou:2017:ECI

[CD17] P ana yiota Constan tinou and A. Philip Da wid. Extended con-

ditional indep endence and applications in causal inference.

A nnals of Statistics, 45(6):2618–2653, Decem b er 2017. CO-

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

tronic).

Carroll:2013:UPB

[CDH13] Ra ymond J. Carroll, Aurore Delaigle, and P eter Hall. Unex-

p ected prop erties of bandwidth c hoice when smo othing dis-

crete data for constructing a functional data classifier. A n-

nals of Statistics, 41(6):2739–2767, Decem b er 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1387313388 .

Chen:2011:CMC

[CDO11] S. Chen, J. Dic k, and A. B. Ow en. Consistency of Mark o v

c hain quasi-Mon te Carlo on con tin uous state spaces. A nnals

of Statistics, 39(2):673–701, April 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1299680951 .

Cai:2011:EER

[CEdH11] Juan-Juan Cai, John H. J. Einmahl, and Laurens de Haan.

Estimation of extreme risk regions under m ultiv ariate regular

v ariation. A nnals of Statistics, 39(3):1803–1826, June 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1311600284 .

Can:2015:ADF

[CEKL15] Sami Um ut Can, John H. J. Einmahl, Estate V. Khmal-

adze, and Roger J. A. Laev en. Asymptotically distribution-

free go o dness-of-fit testing for tail copulas. A nnals of Statis-

tics, 43(2):878–902, April 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1427115290 .

Cai:2016:GT A

[CEL16] T. T on y Cai, Y onina C. Eldar, and Xiao dong Li. Global

testing against sparse alternativ es in time-frequency analy-

sis. A nnals of Statistics, 44(4):1438–1466, August 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1467894704 .

Cheng:2016:PHC

[CF16] Ming-Y en Cheng and Jianqing F an. P eter Hall’s con tribu-

tions to nonparametric function estimation and mo deling.

A nnals of Statistics, 44(5):1837–1853, Octob er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1473685259 .

Co ok:2019:PLS

[CF19] R. Dennis Co ok and Liliana F orzani. P artial least squares

prediction in high-dimensional regression. A nnals of Statis-

tics, 47(2):884–908, April 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1547197242 .

Co ok:2012:ESR

[CFR12] R. Dennis Co ok, Liliana F orzani, and Adam J. Rothman.

Estimating sufficien t reductions of the predictors in abun-

dan t high-dimensional regressions. A nnals of Statistics, 40

(1):353–384, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1333567193.

Cai:2017:CIH

[CG17] T. T on y Cai and Zijian Guo. Confidence in terv als for high-

dimensional linear regression: Minimax rates and adaptiv-

it y . A nnals of Statistics, 45(2):615–646, April 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1494921952 .

Cai:2018:AAH

[CG18] T. T on y Cai and Zijian Guo. Accuracy assessmen t for

high-dimensional linear regression. A nnals of Statistics, 46

(4):1807–1836, August 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1530086434 .

Com te:2011:ELP

[CGC11] F abienne Com te and V alen tine Genon-Catalot. Estima-

tion for L ´ evy pro cesses from high frequency data within

a long time in terv al. A nnals of Statistics, 39(2):803–837,

April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1299680955 .

Chernozh uk o v:2017:MKD

[CGHH17] Victor Chernozh uk o v, Alfred Galic hon, Marc Hallin, and

Marc Henry

. Monge–Kan toro vic h depth, quan tiles, ranks and

signs. A nnals of Statistics, 45(1):223–256, F ebruary 2017.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1487667622 .

Capp e:2013:KLU

[CGM

+

13] Olivier Capp ´ e, Aur ´ elien Garivier, Odalric-Am brym Maillard,

R ´ emi Munos, and Gilles Stoltz. Kullbac k–Leibler upp er con-

fidence b ounds for optimal sequen tial allo cation. A nnals of

Statistics, 41(3):1516–1541, June 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1375362558 .

Chen:2018:R CS

[CGR18] Meng jie Chen, Chao Gao, and Zhao Ren. Robust co v ari-

ance and scatter matrix estimation under Hub er’s con tami-

nation mo del. A nnals of Statistics, 46(5):1932–1960, Octob er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1534492824 .

Chatterjee:2015:RBI

[CGS15] Sab y asac hi Chatterjee, Adit y anand Gun tub o yina, and Bo d-

hisattv a Sen. On risk b ounds in isotonic and other shap e

restricted regression problems. A nnals of Statistics, 43

(4):1774–1800, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546222 .

Ca v aliere:2016:SBI

[CGT16] Giusepp e Ca v aliere, Iliy an Georgiev, and A. M. Rob ert T a y-

lor. Siev e-based inference for infinite-v ariance linear pro-

cesses. A nnals of Statistics, 44(4):1467–1494, August 2016.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1467894705 .

Chen:2016:NMR

[CGTW16] Y en-Chi Chen, Christopher R. Geno v ese, Ry an J. Tibshi-

rani, and Larry W asserman. Nonparametric mo dal regres-

sion. A nnals of Statistics, 44(2):489–514, April 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1458245725 .

Chen:2015:A TD

[CGW15] Y en-Chi Chen, Christopher R. Geno v ese, and Larry W asser-

man. Asymptotic theory for densit y ridges. A nnals of Statis-

tics, 43(5):1896–1928, Octob er 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1438606848 .

Cai:2018:AEP

[CGW18] T. T on y Cai, Adit y anand Gun tub o yina, and Y uting W ei.

Adaptiv e estimation of planar con v ex sets. A nnals of Statis-

tics, 46(3):1018–1049, June 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1525313074 .

Chang:2018:PCA

[CGY18] Jin yuan Chang, Bin Guo, and Qiw ei Y ao. Principal comp o-

nen t analysis for second-order stationary v ector time series.

A nnals of Statistics, 46(5):2094–2124, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492830 .

Cui:2018:THD

[CGZ18] Heng jian Cui, W en w en Guo, and W ei Zhong. T est

for high-dimensional regression co efficien ts using refitted

cross-v alidation v ariance estimation. A nnals of Statis-

tics, 46(3):958–988, June 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1525313072 .

Cheng:2010:BCG

[CH10] Guang Cheng and Jianh ua Z. Huang. Bo otstrap consis-

tency for general semiparametric M -estimation. A nnals of

Statistics, 38(5):2884–2915, Octob er 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1279638543 .

Cisewski:2012:GFI

[CH12] Jessi Cisewski and Jan Hannig. Generalized fiducial infer-

ence for normal linear mixed mo dels. A nnals of Statistics,

40(4):2102–2127, August 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1351602538 .

Chatterjee:2014:NPL

[Cha14] Soura v Chatterjee. A new p ersp ectiv e on least squares un-

der con v ex constrain t. A nnals of Statistics, 42(6):2340–2381,

Decem b er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1413810730 .

Chatterjee:2015:MEU

[Cha15a] Soura v Chatterjee. Matrix estimation b y Univ ersal Singu-

lar V alue Thresholding. A nnals of Statistics, 43(1):177–214,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1418135619 .

Chauv et:2015:CMM

[Cha15b] Guillaume Chauv et. Coupling metho ds for m ultistage sam-

pling. A nnals of Statistics, 43(6):2484–2506, Decem b er 2015.

ance structure and construction of compressed sensing matri-

ces. A nnals of Statistics, 39(3):1496–1525, June 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1305292044 .

Com te:2012:AFL

[CJ12] F abienne Com te and Jan Johannes. Adaptiv e functional lin-

ear regression. A nnals of Statistics, 40(6):2765–2797, De-

cem b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1360332183 .

Cheng:2015:OED

[CK15] Ching-Sh ui Cheng and Ming-Hung Kao. Optimal exp erimen-

tal designs for fMRI via circulan t biased w eighing designs.

A nnals of Statistics, 43(6):2565–2587, Decem b er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1444222085 .

Cao:2019:PGS

[CK G19] Xuan Cao, Kshitij Khare, and Mala y Ghosh. P osterior graph

selection and estimation consistency for high-dimensional

Ba y esian D A G mo dels. A nnals of Statistics, 47(1):319–348,

F ebruary 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1543568590 .

Cai:2016:OLS

[CKW

+

16] T on y Cai, Donggyu Kim, Y azhen W ang, Ming Y uan, and

Harrison H. Zhou. Optimal large-scale quan tum state to-

mograph y with P auli measuremen ts. A nnals of Statis-

tics, 44(2):682–712, April 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1458245732 .

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 correc-

tion [CL10].

Chan:2010:CRE

[CL10] Ngai Hang Chan and Shiqing Ling. Correction: “Resid-

ual empirical pro cesses for long and short memory time se-

ries”. A nnals of Statistics, 38(6):3839, Decem b er 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126976. See [CL08].

Cai:2011:TCH

[CL11] T. T on y Cai and Mark G. Lo w. T esting comp osite h yp othe-

ses, Hermite p olynomials and optimal estimation of a non-

smo oth functional. A nnals of Statistics, 39(2):1012–1041,

April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1302268085 .

Chan:2013:GTP

[CL13a] Ho c k P eng Chan and Tze Leung Lai. A general theory

of particle filters in hidden Mark o v mo dels and some ap-

plications. A nnals of Statistics, 41(6):2877–2904, Decem-

b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1387313393 .

Chatterjee:2013:R CA

[CL13b] A. Chatterjee and S. N. Lahiri. Rates of con v ergence of

the adaptiv e LASSO estimators to the oracle distribution

and higher order refinemen ts b y the b o otstrap. A nnals of

Statistics, 41(3):1232–1259, June 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1371150899 .

Chen:2013:QQF

[CL13c] Jiah ua Chen and Y ukun Liu. Quan tile and quan tile-function

estimations under densit y ratio mo del. A nnals of Statis-

tics, 41(3):1669–1692, June 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1375362563 .

Cai:2015:R CF

[CL15a] T. T on y Cai and Xiao dong Li. Robust and computation-

ally feasible comm unit y detection in the presence of arbi-

trary outlier no des. A nnals of Statistics, 43(3):1027–1059,

June 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1431695637 .

Chic hignoud:2015:BSK

[CL15b] Mic ha ¨ el Chic hignoud and S ´ ebastien Loustau. Bandwidth

selection in k ernel empirical risk minimization via the gra-

dien t. A nnals of Statistics, 43(4):1617–1646, August 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1434546217 .

Chen:2018:TIH

[CL18] Xi Chen and W eidong Liu. T esting indep endence with

high-dimensional correlated samples. A nnals of Statis-

tics, 46(2):866–894, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742439 .

Chen:2015:SGA

[CLL

W15] Jia Chen, Degui Li, Hua Liang, and Suo jin W ang. Semipara-

metric GEE analysis in partially linear single-index mo dels

for longitudinal data. A nnals of Statistics, 43(4):1682–1715,

August 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1434546219 .

Cai:2016:OR C

[CLM16] T. T on y Cai, Xiao dong Li, and Zongming Ma. Optimal rates

of con v ergence for noisy sparse phase retriev al via thresh-

olded Wirtinger flo w. A nnals of Statistics, 44(5):2221–2251,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685274 .

Chen:2019:SRE

[CLN19] Ningyuan Chen, Donald K. K. Lee, and Sahand N. Negah ban.

Sup er-resolution estimation of cyclic arriv al rates. A nnals of

Statistics, 47(3):1754–1775, June 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1550026856.

Camerlenghi:2019:DTH

[CLOP19] F ederico Camerlenghi, An tonio Lijoi, P eter Orbanz, and Igor

Pr ¨ unster. Distribution theory for hierarc hical pro cesses. A n-

nals of Statistics, 47(1):67–92, F ebruary 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1543568582 .

Cai:2016:GIG

[CLR16] T. T on y Cai, T engyuan Liang, and Alexander Rakhlin.

Geometric inference for general high-dimensional linear in-

v erse problems. A nnals of Statistics, 44(4):1536–1563, Au-

gust 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894707 .

Cai:2017:CSB

[CLR17] T. T on y Cai, T engyuan Liang, and Alexander Rakhlin. Com-

putational and statistical b oundaries for submatrix lo cal-

ization in a large noisy matrix. A nnals of Statistics, 45

(4):1403–1430, August 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1498636861 .

Chan:2018:EMD

[CLSY18] Kwun Ch uen Gary Chan, Hok Kan Ling, T on y Sit, and She-

ung Chi Phillip Y am. Estimation of a monotone densit y

in s-sample biased sampling mo dels. A nnals of Statistics,

46(5):2125–2152, Octob er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1534492831 .

Cai:2013:A CI

[CLX13] T. T on y Cai, Mark G. Lo w, and Yin Xia. Adaptiv e con-

fidence in terv als for regression functions under shap e con-

strain ts. A nnals of Statistics, 41(2):722–750, April 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1368018171 .

Chen:2018:CMM

[CLX18] Y udong Chen, Xiao dong Li, and Jiaming Xu. Con v exi-

fied mo dularit y maximization for degree-corrected sto c hastic

blo c k mo dels. A nnals of Statistics, 46(4):1573–1602, August

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1530086426 .

Cai:2016:ESP

[CLZ16] T. T on y Cai, W eidong Liu, and Harrison H. Zhou. Estimat-

ing sparse precision matrix: Optimal rates of con v ergence

and adaptiv e estimation. A nnals of Statistics, 44(2):455–

488, April 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1458245724 .

Chen:2019:TSA

[CLZ19a] Song Xi Chen, Jun Li, and Ping-Shou Zhong. Tw o-sample

and ANO V A tests for high dimensional means. A nnals of

Statistics, 47(3):1443–1474, June 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1550026845 .

Chen:2019:QR U

[CLZ19b] Xi Chen, W eidong Liu, and Yic hen Zhang. Quan tile re-

gression under memory constrain t. A nnals of Statistics, 47

(6):3244–3273, Decem b er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1572487392 .

Chen:2012:NMR

[CM12] Dong Chen and Hans-Georg M ¨ uller. Nonlinear mani-

fold represen tations for functional data. A nnals of Statis-

tics, 40(1):1–29, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1331830772 .

Colom b o:2012:LHD

[CMKR12] Diego Colom b o, Marlo es H. Maath uis, Markus Kalisc h, and

Thomas S. Ric hardson. Learning high-dimensional directed

acyclic graphs with laten t and selection v ariables. A nnals of

Statistics, 40(1):294–321, F ebruary 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1333567191 .

Cai:2013:SPO

[CMW13] T. T on y Cai, Zongming Ma, and Yihong W u. Sparse PCA:

Optimal rates and adaptiv e estimation. A nnals of Statis-

tics, 41(6):3074–3110, Decem b er 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1388545679 .

Chen:2014:MJP

[CMW14] Xian Chen, Zhi-Ming Ma, and Ying W ang. Mark o v jump pro-

cesses in mo deling coalescen t with recom bination. A nnals of

Statistics, 42(4):1361–1393, August 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1403715204 .

Cai:2019:CCH

[CMZ19] T. T on y Cai, Jing Ma, and Linjun Zhang. CHIME: Clus-

tering of high-dimensional Gaussian mixtures with EM algo-

rithm and its optimalit y . A nnals of Statistics, 47(3):1234–

1267, June 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1550026835 .

Castillo:2013:NBM

[CN13] Isma ¨ el Castillo and Ric hard Nic kl. Nonparametric Bernstein–

v on Mises theorems in Gaussian white noise. A nnals of

Statistics, 41(4):1999–2028, August 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1382547511 .

Castillo:2014:BMP

[CN14] Isma ¨ el Castillo and Ric hard Nic kl. On the Bernstein–v on

Mises phenomenon for nonparametric Ba y es pro cedures. A n-

nals of Statistics, 42(5):1941–1969, Octob er 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1410440630 .

Cutting:2017:TUH

[CPV17] Christine Cutting, Da vy P ainda v eine, and Thomas V erde-

b out. T esting uniformit y on high-dimensional spheres against

monotone rotationally symmetric alternativ es. A nnals of

Statistics, 45(3):1024–1058, June 2017. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1497319687.

Chandrasek aran:2012:L V G

[CPW12a] V enk at Chandrasek aran, P ablo A. P arrilo, and Alan S. Will-

sky . Laten t v ariable graphical mo del selection via con v ex

optimization. A nnals of Statistics, 40(4):1935–1967, Au-

gust 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1351602527 .

Chandrasek aran:2012:RL V

[CPW12b] V enk at Chandrasek aran, P ablo A. P arrilo, and Alan S. Will-

sky . Rejoinder: Laten t v ariable graphical mo del selection via

con v ex optimization. A nnals of Statistics, 40(4):2005–2013,

August 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1351602534 .

Chen:2010:TST

[CQ10] Song Xi Chen and Ying-Li Qin. A t w o-sample test for

high-dimensional data with applications to gene-set test-

ing. A nnals of Statistics, 38(2):808–835, April 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1266586615 .

Ch ung:2013:EAR

[CR13] EunYi Ch ung and Joseph P

. Romano. Exact and asymp-

totically robust p erm utation tests. A nnals of Statistics,

41(2):484–507, April 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1366138199 .

Castillo:2015:BMT

[CR15] Isma ¨ el Castillo and Judith Rousseau. A Bernstein–v on Mises

theorem for smo oth functionals in semiparametric mo dels.

A nnals of Statistics, 43(6):2353–2383, Decem b er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1444222078 .

Candes:2012:DL V

[CS12] Emman uel J. Cand ´ es and Mahdi Soltanolk otabi. Discus-

sion: Laten t v ariable graphical mo del selection via con v ex

time series. A nnals of Statistics, 41(6):2994–3021, Decem-

b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1388545676 .

Cai:2011:OEM

[CY11] T. T on y Cai and Ming Y uan. Optimal estimation of the

mean function based on discretely sampled functional data:

Phase transition. A nnals of Statistics, 39(5):2330–2355, Oc-

tob er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1322663460 .

Cai:2012:A CM

[CY12] T. T on y Cai and Ming Y uan. Adaptiv e co v ariance matrix es-

timation through blo c k thresholding. A nnals of Statistics,

40(4):2014–2042, August 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1351602535 .

Cai:2014:DST

[CY14] T. T on y Cai and Ming Y uan. Discussion: “A significance

test for the lasso”. A nnals of Statistics, 42(2):478–482,

April 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592163. See [L

TTT14c ].

Chen:2010:ALD

[CZ10] Song Xi Chen and Ping-Shou Zhong. ANO V A for longi-

tudinal data with missing v alues. A nnals of Statistics, 38

(6):3630–3659, Decem b er 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1291126968 .

Cai:2012:OR C

[CZ12] T. T on y Cai and Harrison H. Zhou. Optimal rates of con-

v ergence for sparse co v ariance matrix estimation. A nnals of

Statistics, 40(5):2389–2420, Octob er 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1359987525.

Cai:2015:RMR

[CZ15a] T. T on y Cai and Anru Zhang. R

OP: Matrix reco v ery via

rank-one pro jections. A nnals of Statistics, 43(1):102–138,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1416322038 .

Chen:2015:GBC

[CZ15b] Hao Chen and Nancy Zhang. Graph-based c hange-p oin t de-

tection. A nnals of Statistics, 43(1):139–176, F ebruary 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1416322039 .

Cai:2016:DIF

[CZ16] T. T on y Cai and Linjun Zhang. Discussion of “Influen-

tial features PCA for high dimensional clustering”. A n-

nals of Statistics, 44(6):2372–2381, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891620. See [JW16a, JW16b ].

Cai:2018:R OP

[CZ18] T. T on y Cai and Anru Zhang. Rate-optimal p erturbation

b ounds for singular subspaces with applications to high-

dimensional statistics. A nnals of Statistics, 46(1):60–89,

F ebruary 2018. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic).

Chen:2010:CIS

[CZC10] Xin Chen, Changliang Zou, and R. Dennis Co ok. Co ordinate-

indep enden t sparse sufficien t dimension reduction and v ari-

able selection. A nnals of Statistics, 38(6):3696–3723, De-

cem b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1291126970 .

Cham baz:2017:TSD

[CZvdL17] An toine Cham baz, W enjing Zheng, and Mark J. v an der

Laan. T argeted sequen tial design for targeted learning infer-

ence of the optimal treatmen t rule and its mean rew ard. A n-

nals of Statistics, 45(6):2537–2564, Decem b er 2017. CODEN

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

Ch u:2011:PML

[CZW11] Ting jin Ch u, Jun Zh u, and Haonan W ang. P enalized maxi-

m um lik eliho o d estimation and v ariable selection in geostatis-

tics. A nnals of Statistics, 39(5):2607–2625, Octob er 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1324563349 .

Cai:2010:OR Cb

[CZZ10] T. T on y Cai, Cun-Hui Zhang, and Harrison H. Zhou. Opti-

mal rates of con v ergence for co v ariance matrix estimation.

A nnals of Statistics, 38(4):2118–2144, August 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861244 .

Dieulev eut:2016:NSA

[DB16] Aymeric Dieulev eut and F rancis Bac h. Nonparametric

sto c hastic appro ximation with large step-sizes. A nnals of

Statistics, 44(4):1363–1399, August 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1467894702 .

Deligiannidis:2019:EEB

[DBCD19] George Deligiannidis, Alexandre Bouc hard-C^ ot ´ e, and Ar-

naud Doucet. Exp onen tial ergo dicit y of the b ouncy par-

ticle sampler. A nnals of Statistics, 47(3):1268–1287, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026836 .

Dic k er:2017:FR Q

[DE17] Lee H. Dic k er and Murat A. Erdogdu. Flexible results

for quadratic forms with applications to v ariance comp o-

nen ts estimation. A nnals of Statistics, 45(1):386–414, F ebru-

ary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667627 .

Delaigle:2016:PHM

[Del16] Aurore Delaigle. P eter Hall’s main con tributions to de-

con v olution. A nnals of Statistics, 44(5):1854–1866, Octo-

b er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685260 .

Desgagne:2015:R OL

[Des15] Alain Desgagn ´ e. Robustness to outliers in lo cation-scale

parameter mo del using log-regularly v arying distributions.

A nnals of Statistics, 43(4):1568–1595, August 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1434546215 .

Drton:2019:ML T

[DFKP19] Mathias Drton, Christopher F o x, Andreas K¨ aufl, and Guil-

laume P ouliot. The maxim um lik eliho o d threshold of a

path diagram. A nnals of Statistics, 47(3):1536–1553, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026848 .

Drton:2011:GIL

[DFS11] Mathias Drton, Rina F o ygel, and Seth Sulliv an t. Global

iden tifiabilit y of linear structural equation mo dels. A nnals

of Statistics, 39(2):865–886, April 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1299680957 .

Drton:2019:CML

[DFW19] Mathias Drton, Christopher F o x, and Y. Sam uel W ang. Com-

putation of maxim um lik eliho o d estimates in cyclic structural

equation mo dels. A nnals of Statistics, 47(2):663–690, April

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1547197234 .

Drton:2012:CMM

[DG12] Mathias Drton and Aldo Goia. Correction on momen ts of

minors 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 ].

Dette:2014:ODS

[DG14a] Holger Dette and Y uri Grigoriev. E-optimal designs for

second-order resp onse surface mo dels. A nnals of Statistics,

42(4):1635–1656, August 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1407420011 .

Donoho:2014:MRM

[DG14b] Da vid Donoho and Matan Ga vish. Minimax risk of matrix

denoising b y singular v alue thresholding. A nnals of Statis-

tics, 42(6):2413–2440, Decem b er 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1413810732 .

DeCastro:2019:A OD

[DGH

+

19] Y ohann De Castro, F abrice Gam b oa, Didier Henrion, Ro xana

Hess, and Jean-Bernard Lasserre. Appro ximate optimal de-

signs for m ultiv ariate p olynomial regression. A nnals of Statis-

tics, 47(1):127–155, F ebruary 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1543568584 .

Dattner:2011:DDF

[DGJ11] I. Dattner, A. Goldenshluger, and A. Juditsky

. On de-

con v olution of distribution functions. A nnals of Statistics,

39(5):2477–2501, Octob er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1322663465 .

Donoho:2018:OSE

[DGJ18] Da vid Donoho, Matan Ga vish, and Iain Johnstone. Optimal

shrink age of eigen v alues in the spik ed co v ariance mo del. A n-

nals of Statistics, 46(4):1742–1778, August 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1530086432 .

Dasgupta:2019:FEK

[DGK19] Sa y an Dasgupta, Y air Goldb erg, and Mic hael R. Kosorok.

F eature elimination in k ernel mac hines in mo derately high

dimensions. A nnals of Statistics, 47(1):497–526, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568596 .

Das:2019:PBA

[DGL19] Debra j Das, Karl Gregory

, and S. N. Lahiri. P erturba-

tion b o otstrap in adaptiv e lasso. A nnals of Statistics, 47

(4):2080–2116, August 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1558425640 .

Dalaly an:2018:EW A

[DGP18] Arnak S. Dalaly an, Edwin Grappin, and Quen tin P aris. On

the exp onen tially w eigh ted aggregate with the Laplace prior.

A nnals of Statistics, 46(5):2452–2478, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492841 .

Dong:2016:ESI

[DGT16] Chaoh ua Dong, Jiti Gao, and Dag Tjøstheim. Estima-

tion for single-index and partially linear single-index in te-

grated mo dels. A nnals of Statistics, 44(1):425–453, F ebru-

ary 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1452004792 .

Delaigle:2010:DPD

[DH10] Aurore Delaigle and P eter Hall. Defining probabilit y den-

sit y for a distribution of random functions. A nnals of Statis-

tics, 38(2):1171–1193, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586626 .

Delaigle:2012:MTP

[DH12a] Aurore Delaigle and P eter Hall. Metho dology and theory for

partial least squares applied to functional data. A nnals of

Statistics, 40(1):322–352, F ebruary 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1333567192 .

Delaigle:2012:NRH

[DH12b] Aurore Delaigle and P eter Hall. Nonparametric regression

with homogeneous group testing data. A nnals of Statistics,

40(1):131–158, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1331830777 .

Dinh:2018:CCR

[DHSM18] V u Dinh, Lam Si T ung Ho, Marc A. Suc hard, and F red-

eric k A. Matsen IV. Consistency and con v ergence rate of

ph ylogenetic inference via regularization. A nnals of Statis-

tics, 46(4):1481–1512, August 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1530086423 .

Delaigle:2016:NCA

[DHZ16] Aurore Delaigle, P eter Hall, and W en-Xin Zhou. Nonpara-

metric co v ariate-adjusted regression. A nnals of Statistics,

44(5):2190–2220, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685273 .

Dic k:2011:HOS

[Dic11] Josef Dic k. Higher order scram bled digital nets ac hiev e the

optimal rate of the ro ot mean square error for smo oth in-

tegrands. A nnals of Statistics, 39(3):1372–1398, June 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1304514657 .

deJonge:2010:ANB

[dJvZ10] R. de Jonge and J. H. v an Zan ten. Adaptiv e nonparametric

Ba y esian inference using lo cation-scale mixture priors. A n-

nals of Statistics, 38(6):3300–3320, Decem b er 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1284988407 .

Durot:2012:LDE

[DKL12] C ´ ecile Durot, Vladimir N. Kulik o v, and Hendrik P

. Lop-

uha¨ a. The limit distribution of the L

∞

-error of Grenander-

t yp e estimators. A nnals of Statistics, 40(3):1578–1608,

June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1346850066 .

Duc hi:2018:MCI

[DKR18] John Duc hi, Khasha y ar Khosra vi, and F eng Ruan. Mul-

ticlass classification, information, div ergence and surrogate

risk. A nnals of Statistics, 46(6B):3246–3275, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536631273.

Dobriban:2017:SDP

[Dob17] Edgar Dobriban. Sharp detection in PCA under correlations:

All eigen v alues matter. A nnals of Statistics, 45(4):1810–1833,

August 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1498636875 .

Da vido v:2013:LSO

[DP13] Ori Da vido v and Sh y amal P eddada. The linear sto c hastic

order and directed inference for m ultiv ariate ordered distri-

butions. A nnals of Statistics, 41(1):1–40, F ebruary 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1362493038 .

Doss:2018:MAE

[DP18] Hani Doss and Y eonhee P ark. An MCMC approac h to em-

pirical Ba y es inference and Ba y esian sensitivit y analysis via

empirical pro cesses. A nnals of Statistics, 46(4):1630–1663,

August 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1530086428 .

Descary:2019:FD A

[DP19] Marie-H ´ el ` ene Descary and Victor M. P anaretos. F unc-

tional data analysis b y matrix completion. A nnals of Statis-

tics, 47(1):1–38, F ebruary 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1543568580 .

Dou:2012:EFR

[DPZ12] Winston W ei Dou, Da vid P ollard, and Harrison H. Zhou.

Estimation in functional regression for general exp onen-

tial families. A nnals of Statistics, 40(5):2421–2451, Oc-

tob er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1359987526 .

Dette:2013:ODL

[DPZ13] Holger Dette, Andrey P ep elyshev, and Anatoly Zhiglja vsky .

Optimal design for linear mo dels with correlated observ a-

tions. A nnals of Statistics, 41(1):143–176, F ebruary 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1362493043 .

Dette:2016:ODR

[DPZ16] Holger Dette, Andrey P ep elyshev, and Anatoly Zhiglja vsky .

Optimal designs in regression with correlated errors. A n-

nals of Statistics, 44(1):113–152, F ebruary 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1449755959 .

Dette:2019:BCT

[DPZ19] Holger Dette, Andrey P ep elyshev, and Anatoly Zhiglja vsky .

The BLUE in con tin uous-time regression mo dels with corre-

lated errors. A nnals of Statistics, 47(4):1928–1959, August

2019. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL https://projecteuclid.org/euclid.

aos/1558425635 .

Drees:2010:L TE

[DR10] Holger Drees and Holger Ro otz ´ en. Limit theorems for em-

pirical pro cesses of cluster functionals. A nnals of Statistics,

38(4):2145–2186, August 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861245. See correc-

tion [DR16].

Douc:2011:VRB

[DR11] Randal Douc and Christian P

. Rob ert. A v anilla Rao–

Blac kw ellization of Metrop olis–Hastings algorithms. A n-

nals of Statistics, 39(1):261–277, F ebruary 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291388375 .

Delattre:2015:NPC

[DR15] Sylv ain Delattre and Etienne Ro quain. New pro cedures con-

trolling the false disco v ery prop ortion via Romano–W olf’s

heuristic. A nnals of Statistics, 43(3):1141–1177, June 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1431695641.

Drees:2016:C

[DR16] Holger Drees and Holger Ro otz ´ en. Correction. A nnals of

Statistics, 44(3):1360–1361, June 2016. CODEN ASTSC7.

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

http://projecteuclid.org/euclid.aos/1460381696. See

[DR10].

Dai:2012:DOL

[DRZ12] Dong Dai, Philipp e Rigollet, and T ong Zhang. Deviation op-

timal learning using greedy Q-aggregation. A nnals of Statis-

tics, 40(3):1878–1905, June 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1350394520 .

Da vis:2011:URM

[DS11] Ric hard A. Da vis and Li Song. Unit ro ots in mo ving a v er-

ages b ey ond first order. A nnals of Statistics, 39(6):3062–3091,

Decem b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1327413778 .

Dalaly an:2012:SOI

[DS12] Arnak S. Dalaly an and Joseph Salmon. Sharp oracle in-

equalities for aggregation of affine estimators. A nnals of

Statistics, 40(4):2327–2355, August 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1358951384 .

Dette:2013:CCD

[DS13] Holger Dette and Kirsten Sc horning. Complete classes of de-

signs for nonlinear regression mo dels and principal represen-

tations of momen t spaces. A nnals of Statistics, 41(3):1260–

1267, June 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1371150900 .

Dette:2016:ODC

[DS16] Holger Dette and Kirsten Sc horning. Optimal designs for

comparing curv es. A nnals of Statistics, 44(3):1103–1130,

June 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1460381688.

Dum bgen:2011:ALC

[DSS11] Lutz D ¨ um bgen, Ric hard Sam w orth, and Dominic Sc h uh-

mac her. Appro ximation b y log-conca v e distributions, with

applications to regression. A nnals of Statistics, 39(2):702–

730, April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1299680952 .

Dobriban:2018:HD A

[D W18] Edgar Dobriban and Stefan W ager. High-dimensional asymp-

totics of prediction: Ridge regression and classification. A n-

nals of Statistics, 46(1):247–279, F ebruary 2018. CODEN

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

Dette:2019:DR C

[D W19a] Holger Dette and W eic hi W u. Detecting relev an t c hanges

in the mean of nonstationary pro cesses — a mass excess

approac h. A nnals of Statistics, 47(6):3578–3608, Decem b er

2019. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL https://projecteuclid.org/euclid.

aos/1572487403 .

Doss:2019:IML

[D W19b] Charles R. Doss and Jon A. W ellner. Inference for the mo de of

a log-conca v e densit y . A nnals of Statistics, 47(5):2950–2976,

Octob er 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1564797869 .

Du:2014:SIM

[DZ14] Lilun Du and Ch unming Zhang. Single-index mo dulated

m ultiple testing. A nnals of Statistics, 42(4):1262–1311, Au-

gust 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1403715201 .

Datta:2017:CHD

[DZ17] Abhirup Datta and Hui Zou. CoCoLasso for high-dimensional

error-in-v ariables regression. A nnals of Statistics, 45(6):2400–

2426, Decem b er 2017. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic).

Escobar-Bac h:2018:LRE

[EBGG18] Mik ael Escobar-Bac h, Y uri Go egeb eur, and Armelle Guil-

lou. Lo cal robust estimation of the Pic k ands dep endence

function. A nnals of Statistics, 46(6A):2806–2843, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536307234 .

Efromo vic h:2013:NRS

[Efr13] Sam Efromo vic h. Nonparametric regression with the scale

dep ending on auxiliary v ariable. A nnals of Statistics,

41(3):1542–1568, June 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1375362559 .

Efron:2018:CIM

[Efr18] Bradley Efron. Curv ature and inference for maxim um lik e-

liho o d estimates. A nnals of Statistics, 46(4):1664–1692, Au-

gust 2018. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1530086429 .

Ehm:2012:LPS

[EG12] W erner Ehm and Tilmann Gneiting. Lo cal prop er scor-

ing rules of order t w o. A nnals of Statistics, 40(1):609–637,

F ebruary 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1336396185 .

Eltzner:2019:SCL

[EH19a] Benjamin Eltzner and Stephan F. Huc k emann. A smeary

cen tral limit theorem for manifolds with application to high-

dimensional spheres. A nnals of Statistics, 47(6):3360–3381,

Decem b er 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1572487396 .

Enik eev a:2019:HDC

[EH19b] F arida Enik eev a and Zaid Harc haoui. High-dimensional

c hange-p oin t detection under sparse alternativ es. A nnals of

Statistics, 47(4):2051–2079, August 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1558425639.

Ehrlinger:2012:CB

[EI12] John Ehrlinger and Heman t Ish w aran. Characterizing

L

2

Bo osting. A nnals of Statistics, 40(2):1074–1101, April

2012. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

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

aos/1342625462 .

Ev ans:2010:IPV

[EJ10] Mic hael Ev ans and Gun Ho Jang. In v arian t P -v alues for

mo del c hec king. A nnals of Statistics, 38(1):512–525, F ebru-

ary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271622 .

Elen b erg:2018:RSC

[EKDN18] Ethan R. Elen b erg, Ra jiv Khanna, Alexandros G. Dimakis,

and Sahand Negah ban. Restricted strong con v exit y implies

w eak submo dularit y . A nnals of Statistics, 46(6B):3539–3568,

Decem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1536631283 .

Einmahl:2012:MET

[EKS12] John H. J. Einmahl, Andrea Kra jina, and Johan Segers.

An M -estimator for tail dep endence in arbitrary dimen-

sions. A nnals of Statistics, 40(3):1764–1793, June 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1349196391 .

ElKaroui:2010:HDE

[El 10a] Noureddine El Karoui. High-dimensionalit y effects in the

Mark o witz problem and other quadratic programs with lin-

ear constrain ts: Risk underestimation. A nnals of Statis-

tics, 38(6):3487–3566, Decem b er 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1291126965 .

ElKaroui:2010:IPN

[El 10b] Noureddine El Karoui. On information plus noise k ernel ran-

dom matrices. A nnals of Statistics, 38(5):3191–3216, Oc-

tob er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1284391762.

Karoui:2010:SKR

[El 10c] Noureddine El Karoui. The sp ectrum of k ernel random ma-

trices. A nnals of Statistics, 38(1):1–50, F ebruary 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1262271608 .

Egloff:2010:QEA

[EL10] Daniel Egloff and Markus Leipp old. Quan tile estimation

with adaptiv e imp ortance sampling. A nnals of Statistics,

38(2):1244–1278, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586629 .

Einmahl:2015:BCE

[ELL15] John H. J. Einmahl, Jun Li, and Regina Y. Liu. Bridging cen-

tralit y and extremit y: Refining empirical data depth using ex-

treme v alue statistics. A nnals of Statistics, 43(6):2738–2765,

Decem b er 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1444222091 .

Escanciano:2018:ADF

[EPFV18] Juan Carlos Escanciano, Juan Carlos P ardo-F ern´ andez, and

Ingrid V an Keilegom. Asymptotic distribution-free tests for

semiparametric regressions with dep enden t data. A nnals of

Statistics, 46(3):1167–1196, June 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1525313079 .

Ev ans:2014:MAD

[ER14] Robin J. Ev ans and Thomas S. Ric hardson. Mark o vian

acyclic directed mixed graphs for discrete data. A nnals of

Statistics, 42(4):1452–1482, August 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1407420005 .

Ernst:2017:YNC

[ESW17] Philip A. Ernst, Larry A. Shepp, and Abraham J. Wyner.

Y ule’s “nonsense correlation” solv ed! A nnals of Statistics,

45(4):1789–1809, August 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1498636874.

F an:2014:DST

[FK14] Jianqing F an and Zheng T racy Ke. Discussion: “A signif-

icance test for the lasso”. A nnals of Statistics, 42(2):483–

492, April 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592164. See [L

TTT14c ].

F an:2015:QSD

[FKLX15] Jianqing F an, Zheng T racy Ke, Han Liu, and Lucy Xia.

QUADR

O: A sup ervised dimension reduction metho d via

Ra yleigh quotien t optimization. A nnals of Statistics, 43

(4):1498–1534, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546213 .

F an:2015:I IS

[FKLZ15] Yingying F an, Yinfei Kong, Dao ji Li, and Zemin Zheng.

Inno v ated in teraction screening for high-dimensional non-

linear classification. A nnals of Statistics, 43(3):1243–1272,

June 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1431695643 .

F an:2012:VSL

[FL12] Yingying F an and Runze Li. V ariable selection in linear

mixed effects mo dels. A nnals of Statistics, 40(4):2043–2068,

August 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1351602536 .

F an:2014:EHD

[FL14] Jianqing F an and Y uan Liao. Endogeneit y in high dimen-

sions. A nnals of Statistics, 42(3):872–917, June 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592646 .

F an:2016:ISE

[FL16] Yingying F an and Jinc hi Lv. Inno v ated scalable efficien t es-

timation in ultra-large Gaussian graphical mo dels. A nnals of

Statistics, 44(5):2098–2126, Octob er 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1473685270.

F an:2011:HDC

[FLM11] Jianqing F an, Y uan Liao, and Martina Minc hev a. High-

dimensional co v ariance matrix estimation in appro ximate

factor mo dels. A nnals of Statistics, 39(6):3320–3356, De-

cem b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1330958681 .

F asy:2014:CSP

[FLR

+

14] Brittan y T erese F asy , F abrizio Lecci, Alessandro Rinaldo,

Larry W asserman, Siv araman Balakrishnan, and Aarti Singh.

Confidence sets for p ersistence diagrams. A nnals of Statis-

tics, 42(6):2301–2339, Decem b er 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1413810729 .

F romon t:2013:TSP

[FLRB13] Magalie F romon t, B ´ eatrice Lauren t, and P atricia Reynaud-

Bouret. The t w o-sample problem for P oisson pro cesses:

Adaptiv e tests with a nonasymptotic wild b o otstrap ap-

proac h. A nnals of Statistics, 41(3):1431–1461, June 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1375362555 .

F romon t:2016:FWS

[FLRB16] Magalie F romon t, Matthieu Lerasle, and P atricia Reynaud-

Bouret. F amily-Wise Separation Rates for m ultiple testing.

A nnals of Statistics, 44(6):2533–2563, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891627 .

F allat:2017:TPM

[FLS

+

17] Shaun F allat, Steffen Lauritzen, Ka yv an Sadeghi, Caroline

Uhler, Nann y W erm uth, and Piotr Zwiernik. T otal p ositiv-

it y in Mark o v structures. A nnals of Statistics, 45(3):1152–

1184, June 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1497319691.

F an:2018:LSL

[FLSZ18] Jianqing F an, Han Liu, Qiang Sun, and T ong Zhang. I-

LAMM for sparse learning: Sim ultaneous con trol of algo-

rithmic complexit y and statistical error. A nnals of Statis-

tics, 46(2):814–841, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742437 .

F an:2016:PPC

[FL W16] Jianqing F an, Y uan Liao, and W eic hen W ang. Pro jected

principal comp onen t analysis in factor mo dels. A nnals of

Statistics, 44(1):219–254, F ebruary 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1449755962 .

F an:2018:LCE

[FL W18] Jianqing F an, Han Liu, and W eic hen W ang. Large co v ariance

estimation through elliptical factor mo dels. A nnals of Statis-

tics, 46(4):1383–1414, August 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1530086420 .

F ort:2011:CAI

[FMP11] G. F ort, E. Moulines, and P

. Priouret. Con v ergence of

adaptiv e and in teracting Mark o v c hain Mon te Carlo al-

gorithms. A nnals of Statistics, 39(6):3262–3289, Decem-

b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1330958679 .

Fien b erg:2012:MLE

[FR12] Stephen E. Fien b erg and Alessandro Rinaldo. Maxim um

lik eliho o d estimation in log-linear mo dels. A nnals of Statis-

tics, 40(2):996–1023, April 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1342625459 .

Field:2013:REB

[FR13] Chris Field and John Robinson. Relativ e errors for b o otstrap

appro ximations of the serial correlation co efficien t. A nnals of

Statistics, 41(2):1035–1053, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1369836969.

F an:2015:EFS

[FR W15] Jianqing F an, Philipp e Rigollet, and W eic hen W ang. Es-

timation of functionals of sparse co v ariance matrices. A n-

nals of Statistics, 43(6):2706–2737, Decem b er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1444222090 .

F ryzlewicz:2014:WBS

[F ry14] Piotr F ryzlewicz. Wild binary segmen tation for m ulti-

ple c hange-p oin t detection. A nnals of Statistics, 42(6):

2243–2281, Decem b er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1413810727 .

F ryzlewicz:2018:TGB

[F ry18] Piotr F ryzlewicz. T ail-greedy b ottom-up data decomp ositions

and fast m ultiple c hange-p oin t detection. A nnals of Statistics,

46(6B):3390–3421, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536631278 .

F an:2010:SIS

[FS10] Jianqing F an and Rui Song. Sure indep endence screening

in generalized linear mo dels with NP-dimensionalit y . A n-

nals of Statistics, 38(6):3567–3604, Decem b er 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126966 .

F eller:2017:ODD

[FSD

+

17] Chrystel F eller, Kirsten Sc horning, Holger Dette, Georgina

Bermann, and Bj¨ orn Bornk amp. Optimal designs for dose

resp onse curv es with common parameters. A nnals of Statis-

tics, 45(5):2102–2132, Octob er 2017. CODEN ASTSC7. ISSN

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

F an:2018:DSD

[FSZ18] Jianqing F an, Qi-Man Shao, and W en-Xin Zhou. Are disco v-

eries spurious? Distributions of maxim um spurious correla-

tions and their applications. A nnals of Statistics, 46(3):989–

1017, June 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1525313073.

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, Au-

gust 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 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):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 an:2019:DEP

[FWWZ19] Jianqing F an, Dong W ang, Kaizheng W ang, and Ziw ei

Zh u. Distributed estimation of principal eigenspaces. A n-

nals of Statistics, 47(6):3009–3031, Decem b er 2019. CO-

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

tronic). URL https://projecteuclid.org/euclid.aos/

1572487381 .

F an:2014:SOO

[FXZ14] Jianqing F an, Lingzhou Xue, and Hui Zou. Strong oracle

optimalit y of folded conca v e p enalized estimation. A nnals

of Statistics, 42(3):819–849, June 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1400592644 .

F an:2015:C

[FXZ15] Jianqing F an, Lingzhou Xue, and Hui Zou. Correction. A n-

nals of Statistics, 43(2):935, April 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1427115292 .

F errari:2010:MQL

[FY10] Da vide F errari and Y uhong Y ang. Maxim um L

q

-lik eliho o d

estimation. A nnals of Statistics, 38(2):753–783, April 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1266586613 .

F rancq:2013:INA

[FZ13] Christian F rancq and Jean-Mic hel Zak o ¨ ıan. Inference in non-

stationary asymmetric GAR

CH mo dels. A nnals of Statis-

tics, 41(4):1970–1998, August 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1382547510 .

Fissler:2016:HOE

[FZ16] T obias Fissler and Johanna F. Ziegel. Higher order elic-

itabilit y and Osband’s principle. A nnals of Statistics, 44

(4):1680–1707, August 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1467894712. See correc-

tion [FZ21 ].

F eng:2019:SCP

[FZ19] Long F eng and Cun-Hui Zhang. Sorted conca v e p enalized

regression. A nnals of Statistics, 47(6):3069–3098, Decem b er

2019. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL https://projecteuclid.org/euclid.

aos/1572487384 .

Fissler:2021:CNH

[FZ21] T obias Fissler and Johanna F. Ziegel. Correction note:

Higher order elicitabilit y and Osband’s principle. A nnals

of Statistics, 49(1):614, F ebruary 2021. CODEN ASTSC7.

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

//projecteuclid.org/journals/annals-of-statistics/

volume-49/issue-1/Correction-note-Higher-order-elicitability-

and-Osbands-principle/10.1214/20-AOS2014.full. See

[FZ16 ].

Gao:2013:MDN

[Gao13] F uqing Gao. Mo derate deviations for a nonparametric esti-

mator of sample co v erage. A nnals of Statistics, 41(2):641–

669, April 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1366980560.

Gerb er:2019:NA O

[GCW19] Mathieu Gerb er, Nicolas Chopin, and Nic k Whiteley

. Neg-

ativ e asso ciation, ordering and con v ergence of resampling

metho ds. A nnals of Statistics, 47(4):2236–2260, August 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1558425644 .

Ghoshdastidar:2017:CSH

[GD17] Debargh y a Ghoshdastidar and Am b edk ar Dukkipati. Con-

sistency of sp ectral h yp ergraph partitioning under plan ted

partition mo del. A nnals of Statistics, 45(1):289–315, F ebru-

ary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667624 .

Gro eneb o om:2018:CSL

[GH18] Piet Gro eneb o om and Kim Hendric kx. Curren t status lin-

ear regression. A nnals of Statistics, 46(4):1415–1444, August

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1530086421 .

Gronneb erg:2019:PSP

[GH19] Steffen Grønneb erg and Benjamin Holcblat. On partial-sum

pro cesses of ARMAX residuals. A nnals of Statistics, 47

(6):3216–3243, Decem b er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1572487391 .

Ghosal:2015:DF C

[Gho15] Subhashis Ghosal. Discussion of “F requen tist co v erage

of adaptiv e nonparametric Ba y esian credible sets”. A n-

nals of Statistics, 43(4):1455–1462, August 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1434546210. See [SvdVvZ15a ].

Guo:2014:FR C

[GHS14] W enge Guo, Li He, and Sanat K. Sark ar. F urther results

on con trolling the false disco v ery prop ortion. A nnals of

Statistics, 42(3):1070–1101, June 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1400592652.

Geno v ese:2012:MES

[GPPVW12] Christopher R. Geno v ese, Marco P erone-P acifico, Isab ella

V erdinelli, and Larry W asserman. Manifold estimation and

singular decon v olution under Hausdorff loss. A nnals of Statis-

tics, 40(2):941–963, April 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1338515143 .

Geno v ese:2014:NRE

[GPPVW14] Christopher R. Geno v ese, Marco P erone-P acifico, Isab ella

V erdinelli, and Larry W asserman. Nonparametric ridge esti-

mation. A nnals of Statistics, 42(4):1511–1545, August 2014.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1407420007 .

Gandy:2013:A CP

[GRD13] Axel Gandy and P atric k Rubin-Delanc h y . An algorithm

to compute the p o w er of Mon te Carlo tests with guaran-

teed precision. A nnals of Statistics, 41(1):125–142, F ebru-

ary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1362493042 .

Gro eneb o om:2014:MSL

[Gro14] Piet Gro eneb o om. Maxim um smo othed lik eliho o d estima-

tors for the in terv al censoring mo del. A nnals of Statistics,

42(5):2092–2137, Octob er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1410440635 .

Giraud:2015:APN

[GRSP15] Christophe Giraud, F ran¸ cois Roueff, and Andres Sanc hez-

P erez. Aggregation of predictors for nonstationary sub-linear

pro cesses and online adaptiv e forecasting of time v arying au-

toregressiv e pro cesses. A nnals of Statistics, 43(6):2412–2450,

Decem b er 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1444222080 .

Go eman:2010:SRP

[GS10] Jelle J. Go eman and Aldo Solari. The sequen tial rejec-

tion principle of familywise error con trol. A nnals of Statis-

tics, 38(6):3782–3810, Decem b er 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1291126973 .

Giraud:2012:DL V

[GT12] Christophe Giraud and Alexandre Tsybak o v. Discussion: La-

ten t v ariable graphical mo del selection via con v ex optimiza-

tion. A nnals of Statistics, 40(4):1984–1988, August 2012.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1351602531 .

Gun tub o yina:2012:OR C

[Gun12] Adit y anand Gun tub o yina. Optimal rates of con v ergence for

con v ex set estimation from supp ort functions. A nnals of

Statistics, 40(1):385–411, F ebruary 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1334581747 .

Gu:2018:R GS

[GWB18] Mengy ang Gu, Xiao jing W ang, and James O. Berger. Robust

Gaussian sto c hastic pro cess em ulation. A nnals of Statistics,

46(6A):3038–3066, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536307242 .

Gromping:2014:GR O

[GX14] Ulrik e Gr¨ omping and Hongquan Xu. Generalized resolu-

tion for orthogonal arra ys. A nnals of Statistics, 42(3):918–

939, June 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592647 .

Gao:2018:MDN

[GXZ18] F uqing Gao, Jie Xiong, and Xingqiu Zhao. Mo derate devi-

ations and nonparametric inference for monotone functions.

A nnals of Statistics, 46(3):1225–1254, June 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1525313081 .

Gao:2011:DML

[GZ11] F uqing Gao and Xingqiu Zhao. Delta metho d in large de-

viations and mo derate deviations for estimators. A nnals of

Statistics, 39(2):1211–1240, April 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1304947048 .

Gao:2015:R OP

[GZ15] Chao Gao and Harrison H. Zhou. Rate-optimal p osterior

con traction for sparse PCA. A nnals of Statistics, 43(2):785–

818, April 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1427115287 .

Gao:2016:REB

[GZ16a] Chao Gao and Harrison H. Zhou. Rate exact Ba y esian

adaptation with mo dified blo c k priors. A nnals of Statis-

tics, 44(1):318–345, F ebruary 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1449755965 .

Gu:2016:HDG

[GZ16b] Y u w en Gu and Hui Zou. High-dimensional generalizations

of asymmetric least squares regression and their applications.

A nnals of Statistics, 44(6):2661–2694, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891631 .

Ho:2013:A TH

[HA13] Lam Si T ung Ho and C ´ ecile An ´ e. Asymptotic theory with

hierarc hical auto correlation: Ornstein–Uhlen b ec k tree mo d-

els. A nnals of Statistics, 41(2):957–981, April 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1369836966 .

Hannek e:2011:R CA

[Han11] Stev e Hannek e. Rates of con v ergence in activ e learning.

A nnals of Statistics, 39(1):333–361, F ebruary 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291388378 .

Han:2019:NSU

[Han19] Xu Han. Nonparametric screening under conditional strictly

con v ex loss for ultrahigh dimensional sparse data. A nnals of

Statistics, 47(4):1995–2022, August 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1558425637 .

Hsing:2016:LIS

[HBT16] T ailen Hsing, Thomas Bro wn, and Brian Thelen. Lo cal in-

trinsic stationarit y and its inference. A nnals of Statistics,

44(5):2058–2088, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685268 .

He:2019:PV A

[HBZO19] Hera Y. He, Kinjal Basu, Qingyuan Zhao, and Art B. Ow en.

P erm utation p-v alue appro ximation via generalized Stolarsky

in v ariance. A nnals of Statistics, 47(1):583–611, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568599 .

He:2018:SO A

[HCT18] Y uanzhen He, Ching-Sh ui Cheng, and Bo xin T ang. Strong

orthogonal arra ys of strength t w o plus. A nnals of Statis-

tics, 46(2):457–468, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742425 .

Huc k emann:2018:BND

[HE18] Stephan F. Huc k emann and Benjamin Eltzner. Bac kw ard

nested descriptors asymptotics with inference on stem cell

differen tiation. A nnals of Statistics, 46(5):1994–2019, Octo-

b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL http:/

/projecteuclid.org/euclid.aos/1534492826 .

Hung:2019:R VE

[HF19] Kenneth Hung and William Fithian. Rank v erification for ex-

p onen tial families. A nnals of Statistics, 47(2):758–782, April

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1547197237 .

Hu:2012:APC

[HH12] Y anqing Hu and F eifang Hu. Asymptotic prop erties of

co v ariate-adaptiv e randomization. A nnals of Statistics, 40

(3):1794–1815, June 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1350394517 .

Hall:2013:SBM

[HH13] P eter Hall and Jo el Horo witz. A simple b o otstrap metho d

for constructing nonparametric confidence bands for func-

tions. A nnals of Statistics, 41(4):1892–1921, August 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1378386242 .

Huang:2010:VSN

[HHW10] Jian Huang, Jo el L. Horo witz, and F engrong W ei. V ari-

able selection in nonparametric additiv e mo dels. A nnals of

Statistics, 38(4):2282–2313, August 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1278861249 .

Hsu:2019:MSF

[HIT19] Hsiang-Ling Hsu, Ching-Kang Ing, and Ho w ell T ong. On

mo del selection from a finite family of p ossibly missp ecified

time series mo dels. A nnals of Statistics, 47(2):1061–1087,

April 2019. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1547197248 .

Hall:2010:IHC

[HJ10] P eter Hall and Jiash un Jin. Inno v ated higher criticism for

detecting sparse signals in correlated noise. A nnals of Statis-

tics, 38(3):1686–1732, June 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1269452652 .

He:2013:RMM

[HJY13] Y angb o He, Jinzh u Jia, and Bin Y u. Rev ersible MCMC on

Mark o v equiv alence classes of sparse directed acyclic graphs.

A nnals of Statistics, 41(4):1742–1779, August 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1378386238 .

Huang:2016:PCS

[HJY16] Shiqiong Huang, Jiash un Jin, and Zhigang Y ao. P artial

correlation screening for estimating large precision matri-

ces, with applications to classification. A nnals of Statistics,

44(5):2018–2057, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685267 .

Hormann:2010:WDF

[HK10] Siegfried H¨ ormann and Piotr Kok oszk a. W eakly dep en-

den t functional data. A nnals of Statistics, 38(3):1845–1884,

June 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1269452656 .

Heinric h:2018:SIO

[HK18] Philipp e Heinric h and Jonas Kahn. Strong iden tifiabilit y and

optimal minimax rates for finite mixture estimation. A nnals

of Statistics, 46(6A):2844–2870, Decem b er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1536307235 .

Huc k emann:2010:MDH

[HKKM10] Stephan F. Huc k emann, P eter T. Kim, Ja-Y ong Ko o, and

Axel Munk. M¨ obius decon v olution on the h yp erb olic plane

with application to imp edance densit y estimation. A nnals of

Statistics, 38(4):2465–2498, August 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1278861254 .

Haff:2011:MEM

[HKKR11] L. R. Haff, P

. T. Kim, J.-Y. Ko o, and D. St. P

. Ric hards.

Minimax estimation for mixtures of Wishart distributions.

A nnals of Statistics, 39(6):3417–3440, Decem b er 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1330958685 .

Hormann:2018:TPF

[HKN18] Siegfried H¨ ormann, Piotr Kok oszk a, and Gilles Nisol. T esting

for p erio dicit y in functional time series. A nnals of Statistics,

46(6A):2960–2984, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536307239 .

Hong:2013:LF A

[HL13] Y ongmiao Hong and Y o on-Jin Lee. A loss function ap-

proac h to mo del sp ecification testing and its relativ e effi-

ciency . A nnals of Statistics, 41(3):1166–1203, June 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1371150897 .

Hirose:2018:EVR

[HL18] Masa y o Y oshimori Hirose and P artha Lahiri. Estimating

v ariance of random effects to solv e m ultiple problems si-

m ultaneously . A nnals of Statistics, 46(4):1721–1741, August

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1530086431 .

Hu:2019:HDC

[HLLZ19] Jiang Hu, W eiming Li, Zhi Liu, and W ang Zhou. High-

dimensional co v ariance matrices in elliptical distributions

with application to spherical test. A nnals of Statistics,

47(1):527–555, F ebruary 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1543568597 .

Hall:2010:MVR

[HM10] P eter Hall and Hugh Miller. Mo deling the v ariabilit y of rank-

ings. A nnals of Statistics, 38(5):2652–2677, Octob er 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861456 .

Huang:2011:SLS

[HMLZ11] Jian Huang, Sh uangge Ma, Hongzhe Li, and Cun-Hui

Zhang. The sparse Laplacian shrink age estimator for high-

dimensional regression. A nnals of Statistics, 39(4):2021–2046,

August 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1314190622 .

Hilgert:2013:MA T

[HMV13] Nadine Hilgert, Andr ´ e Mas, and Nicolas V erzelen. Mini-

max adaptiv e tests for the functional linear mo del. A nnals

of Statistics, 41(2):838–869, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1369836962.

Han:2017:OBC

[HTX17] Dong Han, F ugee Tsung, and Jinguo Xian. On the opti-

malit y of Ba y esian c hange-p oin t detection. A nnals of Statis-

tics, 45(4):1375–1402, August 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1498636860 .

Huang:2010:TCI

[Hua10a] Tzee-Ming Huang. T esting conditional indep endence using

maximal nonlinear conditional correlation. A nnals of Statis-

tics, 38(4):2047–2091, August 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861242 .

Huang:2010:QCC

[Hua10b] Yijian Huang. Quan tile calculus and censored regression.

A nnals of Statistics, 38(3):1607–1637, June 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1269452649 .

Huc k emann:2011:I IM

[Huc11] Stephan F. Huc k emann. In trinsic inference on the mean

geo desic of planar shap es and tree discrimination b y leaf

gro wth. A nnals of Statistics, 39(2):1098–1124, April 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1304947045 .

Han:2016:AEC

[HW16a] Qiy ang Han and Jon A. W ellner. Appro ximation and esti-

mation of s-conca v e densities via R ´ en yi div ergences. A nnals

of Statistics, 44(3):1332–1359, June 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1460381695 .

Ha y ashi:2016:IGA

[HW16b] Masahito Ha y ashi and Sh un W atanab e. Information geom-

etry approac h to parameter estimation in Mark o v c hains.

A nnals of Statistics, 44(4):1495–1535, August 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1467894706.

Hu:2017:RDD

[HW17] Rui Hu and Douglas P

. Wiens. Robust discrimination de-

signs o v er Hellinger neigh b ourho o ds. A nnals of Statistics,

45(4):1638–1663, August 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1498636869 .

Han:2019:CRL

[HW19] Qiy ang Han and Jon A. W ellner. Con v ergence rates of

least squares regression estimators with hea vy-tailed errors.

A nnals of Statistics, 47(4):2286–2319, August 2019. CO-

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

tronic). URL https://projecteuclid.org/euclid.aos/

1558425646 .

Han:2019:IR G

[HW CS19] Qiy ang Han, T engy ao W ang, Sab y asac hi Chatterjee, and

Ric hard J. Sam w orth. Isotonic regression in general dimen-

sions. A nnals of Statistics, 47(5):2440–2471, Octob er 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1564797853 .

He:2013:CQA

[HWH13a] Xuming He, Lan W ang, and Hy oky oung Grace Hong.

Correction: “Quan tile-adaptiv e mo del-free v ariable screen-

ing for high-dimensional heterogeneous data”. A nnals of

Statistics, 41(5):2699, Octob er 2013. CODEN ASTSC7.

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

http://projecteuclid.org/euclid.aos/1386598636. See

[HWH13b].

He:2013:QAM

[HWH13b] Xuming He, Lan W ang, and Hy oky oung Grace Hong.

Quan tile-adaptiv e mo del-free v ariable screening for high-

dimensional heterogeneous data. A nnals of Statistics, 41

(1):342–369, F ebruary 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1364302746. See correc-

tion [HWH13a].

Hu:2015:SLO

[HYS15] Lin w ei Hu, Min Y ang, and John Stufk en. Saturated lo-

cally optimal designs under differen tiable optimalit y crite-

ria. A nnals of Statistics, 43(1):30–56, F ebruary 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1416322035 .

Huang:2010:BGS

[HZ10] Junzhou Huang and T ong Zhang. The b enefit of group spar-

sit y . A nnals of Statistics, 38(4):1978–2004, August 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861240 .

Ionides:2011:IF

[IBAK11] Edw ard L. Ionides, Anindy a Bhadra, Yv es A tc had ´ e, and

Aaron King. Iterated filtering. A nnals of Statistics,

39(3):1776–1802, June 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1311600283 .

Ilmonen:2011:SEI

[IP11] P auliina Ilmonen and Da vy P ainda v eine. Semiparametri-

cally efficien t inference based on signed ranks in symmet-

ric indep enden t comp onen t mo dels. A nnals of Statistics,

39(5):2448–2476, Octob er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1322663464 .

Ingster:2012:MSD

[ISS12] Y uri I. Ingster, Theofanis Sapatinas, and Irina A. Suslina.

Minimax signal detection in ill-p osed in v erse problems.

A nnals of Statistics, 40(3):1524–1549, June 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1346850064 .

Jacob:2010:CLS

[Jac10] Christine Jacob. Conditional least squares estimation in non-

stationary nonlinear sto c hastic regression mo dels. A nnals of

Statistics, 38(1):566–597, F ebruary 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1262271624 .

James:2017:BPC

[Jam17] Lancelot F. James. Ba y esian P oisson calculus for laten t fea-

ture mo deling via generalized Indian Buffet Pro cess priors.

A nnals of Statistics, 45(5):2016–2045, Octob er 2017. CODEN

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

Jank o wski:2014:CLF

[Jan14] Hanna Jank o wski. Con v ergence of linear functionals of

the Grenander estimator under missp ecification. A nnals of

Statistics, 42(2):625–653, April 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1400592172 .

Johndro w:2017:TDS

[JBD17] James E. Johndro w, Anirban Bhattac hary a, and Da vid B.

Dunson. T ensor decomp ositions and sparse log-linear mo d-

els. A nnals of Statistics, 45(1):1–38, F ebruary 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1487667616 .

Janzing:2013:QCI

[JBGWS13] Dominik Janzing, Da vid Balduzzi, Moritz Grosse-W en trup,

and Bernhard Sc h¨ olk opf. Quan tifying causal influences. A n-

nals of Statistics, 41(5):2324–2358, Octob er 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1383661266 .

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 Statis-

tics, 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 ].

Jiang:2010:EAM

[JFF10] Jianc heng Jiang, Yingying F an, and Jianqing F an. Esti-

mation in additiv e mo dels with highly or nonhighly cor-

related co v ariates. A nnals of Statistics, 38(3):1403–1432,

June 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1268056621 .

Johnson:2012:VTO

[JG12] Leif T. Johnson and Charles J. Gey er. V ariable transfor-

mation to obtain geometric ergo dicit y in the random-w alk

Metrop olis algorithm. A nnals of Statistics, 40(6):3050–3076,

Decem b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1361542074. See correction [JG13].

Johnson:2013:CVT

[JG13] Leif T. Johnson and Charles J. Gey er. Correction: “V ariable

transformation to obtain geometric ergo dicit y in the random-

w alk Metrop olis algorithm”. A nnals of Statistics, 41(5):2698,

Octob er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1386598635. See [JG12].

Jiang:2013:SA C

[Jia13] Jiming Jiang. The subset argumen t and consistency of MLE

in GLMM: Answ er to an op en problem and b ey ond. A nnals of

Statistics, 41(1):177–195, F ebruary 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1362493044 .

Jin:2015:F CD

[Jin15] Jiash un Jin. F ast comm unit y detection b y SCORE. A nnals

of Statistics, 43(1):57–89, F ebruary 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1416322036 .

Jirak:2012:SCB

[Jir12] Moritz Jirak. Sim ultaneous confidence bands for Y ule–

W alk er estimators and order selection. A nnals of Statis-

tics, 40(1):494–528, F ebruary 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1336396181 .

Jirak:2015:UCP

[Jir15] Moritz Jirak. Uniform c hange p oin t tests in high dimen-

sion. A nnals of Statistics, 43(6):2451–2483, Decem b er 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1444222081 .

Ji:2012:UDO

[JJ12] P engsheng Ji and Jiash un Jin. UPS deliv ers optimal phase

diagram in high-dimensional v ariable selection. A nnals of

Statistics, 40(1):73–103, F ebruary 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1331830775 .

Jing:2012:MHF

[JKL12] Bing-Yi Jing, Xin-Bing Kong, and Zhi Liu. Mo deling high-

frequency financial data b y pure jump pro cesses. A nnals

of Statistics, 40(2):759–784, April 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1337268211 .

Juditsky:2012:A GR

[JKNP12] Anatoli Juditsky , F atma Kılın¸ c Karzan, Ark adi Nemiro vski,

and Boris P oly ak. Accuracy guaran tees for ℓ

1 reco v ery of

blo c k-sparse signals. A nnals of Statistics, 40(6):3077–3107,

Decem b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1361542075 .

Jin:2017:PTH

[JKW17] Jiash un Jin, Zheng T racy Ke, and W anjie W ang. Phase tran-

sitions for high dimensional clustering and related problems.

A nnals of Statistics, 45(5):2151–2189, Octob er 2017. CODEN

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

Jiang:2014:VSG

[JL14] Bo Jiang and Jun S. Liu. V ariable selection for general in-

dex mo dels via sliced in v erse regression. A nnals of Statistics,

42(5):1751–1786, Octob er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1410440624 .

Jiang:2016:HDM

[JLP

+

16] Jiming Jiang, Cong Li, Debashis P aul, Can Y ang, and

Hongyu Zhao. On high-dimensional missp ecified mixed mo del

analysis in genome-wide asso ciation study . A nnals of Statis-

tics, 44(5):2127–2160, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685271 .

Jiang:2017:REA

[JLX17] Tiefeng Jiang, Kevin Leder, and Gong jun Xu. Rare-ev en t

analysis for extremal eigen v alues of white Wishart matrices.

A nnals of Statistics, 45(4):1609–1637, August 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1498636868 .

Ja v anmard:2018:DLO

[JM18a] Adel Ja v anmard and Andrea Mon tanari. Debiasing the lasso:

Optimal sample size for Gaussian designs. A nnals of Statis-

tics, 46(6A):2593–2622, Decem b er 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1536307227 .

Ja v anmard:2018:OR C

[JM18b] Adel Ja v anmard and Andrea Mon tanari. Online rules for

con trol of false disco v ery rate and false disco v ery exceedance.

A nnals of Statistics, 46(2):526–554, April 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1522742428 .

Jirak:2014:AFE

[JMR14] Moritz Jirak, Alexander Meister, and Markus Reiß. Adap-

tiv e function estimation in nonparametric regression with

one-sided errors. A nnals of Statistics, 42(5):1970–2002, Oc-

tob er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1410440631 .

Jiang:2015:FKS

[JMW15] F ei Jiang, Y an yuan Ma, and Y uanjia W ang. F used k ernel-

spline smo othing for rep eatedly measured outcomes in a gen-

eralized partially linear mo del with functional single index.

A nnals of Statistics, 43(5):1929–1958, Octob er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1438606849.

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

euclid.aos/1291388374 .

Jiang:2013:CL T

[JY13] Tiefeng Jiang and F an Y ang. Cen tral limit theorems for

classical lik eliho o d ratio tests for high-dimensional normal

distributions. A nnals of Statistics, 41(4):2029–2074, Au-

gust 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1382547512 .

Joseph:2016:IRS

[JY16] An ton y Joseph and Bin Y u. Impact of regularization on

sp ectral clustering. A nnals of Statistics, 44(4):1765–1791,

August 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894715 .

Jiang:2014:IRL

[JYW14] Ci-Ren Jiang, W ei Y u, and Jane-Ling W ang. In v erse regres-

sion for longitudinal data. A nnals of Statistics, 42(2):563–

591, April 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592170. See correction [JW15].

Kim:2010:OT

[KA10] Min Hee Kim and Mic hael G. Akritas. Order thresholding.

A nnals of Statistics, 38(4):2314–2350, August 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861250 .

Kato:2012:EFL

[Kat12] Kengo Kato. Estimation in functional linear quan tile re-

gression. A nnals of Statistics, 40(6):3108–3136, Decem-

b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1361542076 .

Kato:2013:QBA

[Kat13] Kengo Kato. Quasi-Ba y esian analysis of nonparametric

instrumen tal v ariables mo dels. A nnals of Statistics, 41

(5):2359–2390, Octob er 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1383661267 .

Kaufmann:2018:BIP

[Kau18] Emilie Kaufmann. On Ba y esian index p olicies for sequen tial

resource allo cation. A nnals of Statistics, 46(2):842–865, April

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1522742438 .

Ko opmeiners:2011:APS

[KF11] Joseph S. Ko opmeiners and Ziding F eng. Asymptotic prop-

erties of the sequen tial empirical R

OC, PPV and NPV

curv es under case-con trol sampling. A nnals of Statistics, 39

(6):3234–3261, Decem b er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1330958678 .

Kyung:2010:EDR

[K GC10] Minjung Kyung, Jeff Gill, and George Casella. Estima-

tion in Diric hlet random effects mo dels. A nnals of Statis-

tics, 38(2):979–1009, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586620 .

Kim:2018:ALC

[K GS18] Arlene K. H. Kim, Adit y anand Gun tub o yina, and Ric hard J.

Sam w orth. Adaptation in log-conca v e densit y estimation. A n-

nals of Statistics, 46(5):2279–2306, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492836 .

Khare:2011:SA C

[KH11] Kshitij Khare and James P

. Hob ert. A sp ectral analytic com-

parison of trace-class data augmen tation algorithms and their

sandwic h v arian ts. A nnals of Statistics, 39(5):2585–2606, Oc-

tob er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1324563348 .

Khmaladze:2013:NDF

[Khm13] Estate Khmaladze. Note on distribution free testing for dis-

crete distributions. A nnals of Statistics, 41(6):2979–2993, De-

cem b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1388545675 .

Kim:2016:CMS

[KJ16] Y ongdai Kim and Jong-June Jeon. Consisten t mo del selection

criteria for quadratically supp orted risks. A nnals of Statis-

tics, 44(6):2467–2496, Decem b er 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1479891625 .

Ke:2014:CAS

[KJF14] Zheng T racy Ke, Jiash un Jin, and Jianqing F an. Co v ari-

ate assisted screening and estimation. A nnals of Statis-

tics, 42(6):2202–2242, Decem b er 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1413810726 .

Koltc hinskii:2017:NA C

[KL17] Vladimir Koltc hinskii and Karim Lounici. Normal appro x-

imation and concen tration of sp ectral pro jectors of sam-

ple co v ariance. A nnals of Statistics, 45(1):121–157, F ebru-

ary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667619 .

Kong:2017:IPH

[KLFL17] Yinfei Kong, Dao ji Li, Yingying F an, and Jinc hi Lv. In-

teraction pursuit in high-dimensional m ulti-resp onse regres-

sion via distance correlation. A nnals of Statistics, 45(2):897–

922, April 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1494921961 .

Kong:2015:TPJ

[KLJ15] Xin-Bing Kong, Zhi Liu, and Bing-Yi Jing. T esting for pure-

jump pro cesses for high-frequency data. A nnals of Statis-

tics, 43(2):847–877, April 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1427115289 .

Kaiser:2012:GFT

[KLN12] Mark S. Kaiser, Soumendra N. Lahiri, and Daniel J. Nord-

man. Go o dness of fit tests for a class of Mark o v random

field mo dels. A nnals of Statistics, 40(1):104–130, F ebru-

ary 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1331830776 .

Koltc hinskii:2011:NNP

[KL T11] Vladimir Koltc hinskii, Karim Lounici, and Alexandre B. Tsy-

bak o v. Nuclear-norm p enalization and optimal rates for

noisy lo w-rank matrix completion. A nnals of Statistics, 39

(5):2302–2329, Octob er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1322663459 .

Kai:2011:NEE

[KLZ11] Bo Kai, Runze Li, and Hui Zou. New efficien t estimation

and v ariable selection metho ds for semiparametric v arying-

co efficien t partially linear mo dels. A nnals of Statistics,

39(1):305–332, F ebruary 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1291388377 .

Ke:2016:SIP

[KLZ16] Y uan Ke, Jialiang Li, and W en y ang Zhang. Structure

iden tification in panel data analysis. A nnals of Statistics,

44(3):1193–1233, June 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1460381691 .

Klemela:2010:ERM

[KM10a] Jussi Klemel¨ a and Enno Mammen. Empirical risk minimiza-

tion in in v erse problems. A nnals of Statistics, 38(1):482–511,

F ebruary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271621 .

Ko enk er:2010:QCD

[KM10b] Roger Ko enk er and Iv an Mizera. Quasi-conca v e densit y

estimation. A nnals of Statistics, 38(5):2998–3027, Octo-

b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1282315406.

Kong:2010:D

[KM10c] Linglong Kong and Iv an Mizera. Discussion. A nnals of Statis-

tics, 38(2):685–693, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586610 .

Kuip ers:2014:ASG

[KMH14] Jac k Kuip ers, Giusi Moffa, and Da vid Hec k erman. Ad-

dendum on the scoring of Gaussian directed acyclic graph-

ical mo dels. A nnals of Statistics, 42(4):1689–1691, Au-

gust 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1407420013 .

Koul:2012:TPT

[KMS12] Hira L. Koul, Ursula U. M ¨ uller, and An ton Sc hic k. The

transfer principle: A to ol for complete case analysis. A n-

nals of Statistics, 40(6):3031–3049, Decem b er 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1360332192 .

Kerky ac harian:2011:LSD

[KNP11] G ´ erard Kerky ac harian, Thanh Mai Pham Ngo c, and Do-

minique Picard. Lo calized spherical decon v olution. A nnals

of Statistics, 39(2):1042–1068, April 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1302268086 .

Krauthgamer:2015:DSR

[KNV15] Rob ert Krauthgamer, Boaz Nadler, and Dan Vilenc hik. Do

semidefinite relaxations solv e sparse PCA up to the in-

formation limit? A nnals of Statistics, 43(3):1300–1322,

June 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1431695645 .

Koik e:2019:GAM

[Koi19] Y uta Koik e. Gaussian appro ximation of maxima of Wiener

functionals and its application to high-frequency data. A nnals

of Statistics, 47(3):1663–1687, June 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1550026853.

Koltc hinskii:2011:NEP

[Kol11] Vladimir Koltc hinskii. V on Neumann en trop y p enalization

and lo w-rank matrix estimation. A nnals of Statistics, 39

(6):2936–2973, Decem b er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1327413774 .

Kong:2018:SIV

[Kon18] Xin-Bing Kong. On the systematic and idiosyncratic v olatil-

it y with large panel high-frequency data. A nnals of Statis-

tics, 46(3):1077–1108, June 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1525313076 .

Kirc h:2011:TBR

[KP11] Claudia Kirc h and Dimitris N. P olitis. TFT-b o otstrap: Re-

sampling time series in the frequency domain to obtain repli-

cates in the time domain. A nnals of Statistics, 39(3):1427–

1470, June 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1305292042 .

Klopp:2015:SHD

[KP15] Olga Klopp and Marianna P ensky

. Sparse high-dimensional

v arying co efficien t mo del: Nonasymptotic minimax study .

A nnals of Statistics, 43(3):1273–1299, June 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1431695644 .

Kon toro vic h:2019:ELB

[KP19] Ary eh Kon toro vic h and Iosif Pinelis. Exact lo w er b ounds

for the agnostic probably-appro ximately-correct (P A C) ma-

c hine learning mo del. A nnals of Statistics, 47(5):2822–2854,

Octob er 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1564797865 .

Kreiss:2011:R V A

[KPP11] Jens-P eter Kreiss, Efstathios P aparo ditis, and Dimitris N.

P olitis. On the range of v alidit y of the autoregressiv e

siev e b o otstrap. A nnals of Statistics, 39(4):2103–2130, Au-

gust 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1319595460 .

Kneip:2016:FLR

[KPS16] Alois Kneip, Dominik P oß, and P ascal Sarda. F unctional

linear regression with p oin ts of impact. A nnals of Statis-

tics, 44(1):1–30, F ebruary 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1449755955 .

Khare:2017:BAE

[KPS17] Kshitij Khare, Subhadip P al, and Zhih ua Su. A Ba y esian

approac h for en v elop e mo dels. A nnals of Statistics, 45

(1):196–222, F ebruary 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1487667621 .

Khare:2011:WDD

[KR11a] Kshitij Khare and Bala Ra jaratnam. Wishart distributions

for decomp osable co v ariance graph mo dels. A nnals of Statis-

tics, 39(1):514–555, F ebruary 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1297779855 .

Kolassa:2011:SAL

[KR11b] John Kolassa and John Robinson. Saddlep oin t appro xima-

tions for lik eliho o d ratio lik e statistics with applications to

p erm utation tests. A nnals of Statistics, 39(6):3357–3368, De-

cem b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1330958682 .

Koltc hinskii:2013:LRE

[KR13] Vladimir Koltc hinskii and P edro Rangel. Lo w rank esti-

mation of smo oth k ernels on graphs. A nnals of Statis-

tics, 41(2):604–640, April 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1366980559 .

Kalogerop oulos:2010:ISV

[KRD10] Konstan tinos Kalogerop oulos, Gareth O. Rob erts, and P etros

Dellap ortas. Inference for sto c hastic v olatilit y mo dels using

Leung:2018:TIH

[LD18] Dennis Leung and Mathias Drton. T esting indep endence in

high dimensions with sums of rank correlations. A nnals of

Statistics, 46(1):280–307, F ebruary 2018. CODEN ASTSC7.

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

Leeb:2013:CDL

[Lee13] Hannes Leeb. On the conditional distributions of lo w-

dimensional pro jections from high-dimensional data. A nnals

of Statistics, 41(2):464–483, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1366138198 .

Lei:2016:GFT

[Lei16] Jing Lei. A go o dness-of-fit test for sto c hastic blo c k mo d-

els. A nnals of Statistics, 44(1):401–424, F ebruary 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1452004791 .

Lepski:2013:MDE

[Lep13] Oleg Lepski. Multiv ariate densit y estimation under sup-norm

loss: Oracle approac h, adaptation and indep endence struc-

ture. A nnals of Statistics, 41(2):1005–1034, April 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1369836968 .

Lepski:2015:AEA

[Lep15] Oleg Lepski. Adaptiv e estimation o v er anisotropic functional

classes via oracle approac h. A nnals of Statistics, 43(3):1178–

1242, June 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1431695642 .

Lerasle:2011:OMS

[Ler11] Matthieu Lerasle. Optimal mo del selection for densit y esti-

mation of stationary data under v arious mixing conditions.

A nnals of Statistics, 39(4):1852–1877, August 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1311688538.

Levrard:2015:NBV

[Lev15] Cl ´ emen t Levrard. Nonasymptotic b ounds for v ector quan-

tization in Hilb ert spaces. A nnals of Statistics, 43(2):592–

619, April 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1424787429 .

Li:2017:BDI

[LG17] Meng Li and Subhashis Ghosal. Ba y esian detection of image

b oundaries. A nnals of Statistics, 45(5):2190–2217, Octob er

2017. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic).

Lai:2011:EPF

[LGS11] Tze Leung Lai, Sh ulamith T. Gross, and Da vid Bo Shen.

Ev aluating probabilit y forecasts. A nnals of Statistics, 39

(5):2356–2382, Octob er 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1322663461 .

Li:2010:DDE

[LH10a] Y eh ua Li and T ailen Hsing. Deciding the dimension of ef-

fectiv e dimension reduction space for functional and high-

dimensional data. A nnals of Statistics, 38(5):3028–3062, Oc-

tob er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1283175988 .

Li:2010:UCR

[LH10b] Y eh ua Li and T ailen Hsing. Uniform con v ergence rates for

nonparametric regression and principal comp onen t analy-

sis in functional/longitudinal data. A nnals of Statistics, 38

(6):3321–3351, Decem b er 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1284988408 .

Liu:2012:HDS

[LHY

+

12] Han Liu, F ang Han, Ming Y uan, John Laffert y , and Larry

W asserman. High-dimensional semiparametric Gaussian cop-

ula graphical mo dels. A nnals of Statistics, 40(4):2293–2326,

August 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1358951383.

Li:2013:MLE

[Li13] Chenxu Li. Maxim um-lik eliho o d estimation for diffusion pro-

cesses via closed-form densit y expansions. A nnals of Statis-

tics, 41(3):1350–1380, June 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1372979641 .

Li:2014:SO A

[Li14] Ke Li. Second-order asymptotics for quan tum h yp oth-

esis testing. A nnals of Statistics, 42(1):171–189, F ebru-

ary 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1392733184 .

Li:2016:DQS

[Li16a] Ke Li. Discriminating quan tum states: The m ultiple Cher-

noff distance. A nnals of Statistics, 44(4):1661–1679, Au-

gust 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894711 .

Li:2016:E

[Li16b] Runze Li. Editorial. A nnals of Statistics, 44(5):1817–1820,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685257 .

Liang:2010:T AS

[Lia10] F aming Liang. T ra jectory a v eraging for sto c hastic ap-

pro ximation MCMC algorithms. A nnals of Statistics, 38

(5):2823–2856, Octob er 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1279638541 .

Liu:2013:GGM

[Liu13] W eidong Liu. Gaussian graphical mo del estimation with false

disco v ery rate con trol. A nnals of Statistics, 41(6):2948–2978,

Decem b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1388545674.

Liu:2017:SSD

[Liu17] W eidong Liu. Structural similarit y and difference testing on

m ultiple sparse Gaussian graphical mo dels. A nnals of Statis-

tics, 45(6):2680–2707, Decem b er 2017. CODEN ASTSC7.

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

Liao:2010:BAM

[LJ10] Y uan Liao and W enxin Jiang. Ba y esian analysis in mo-

men t inequalit y mo dels. A nnals of Statistics, 38(1):275–316,

F ebruary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271616 .

Liao:2011:PCN

[LJ11] Y uan Liao and W enxin Jiang. P osterior consistency of

nonparametric conditional momen t restricted mo dels. A n-

nals of Statistics, 39(6):3003–3031, Decem b er 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1327413776 .

Li:2018:MT A

[LJ18] Jialiang Li and Baisuo Jin. Multi-threshold accelerated fail-

ure time mo del. A nnals of Statistics, 46(6A):2657–2682, De-

cem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL http:

//projecteuclid.org/euclid.aos/1536307229 .

Llo yd:2010:LES

[LK10] Chris Llo yd and P aul Kabaila. Letter to the Editor: Some

commen ts on “On construction of the smallest one-sided con-

fidence in terv al for the difference of t w o prop ortions”. A n-

nals of Statistics, 38(6):3840–3841, Decem b er 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126977 .

Li:2010:DFM

[LKA10] Bing Li, Min Kyung Kim, and Naomi Altman. On dimension

folding of matrix- or arra y-v alued statistical ob jects. A nnals

of Statistics, 38(2):1094–1121, April 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1266586624.

Li:2015:MSS

[LKZ15] Degui Li, Y uan Ke, and W en y ang Zhang. Mo del selection

and structure sp ecification in ultra-high dimensional gen-

eralised semi-v arying co efficien t mo dels. A nnals of Statis-

tics, 43(6):2676–2705, Decem b er 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1444222089 .

Levy-Leduc:2011:APU

[LLBM

+

11] C. L ´ evy-Leduc, H. Boistard, E. Moulines, M. S. T aqqu, and

V. A. Reisen. Asymptotic prop erties of U -pro cesses under

long-range dep endence. A nnals of Statistics, 39(3):1399–

1426, June 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1305292041 .

Lee:2013:GTN

[LLC13] Kuang-Y ao Lee, Bing Li, and F rancesca Chiaromon te. A gen-

eral theory for nonlinear sufficien t dimension reduction: F or-

m ulation and estimation. A nnals of Statistics, 41(1):221–249,

F ebruary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1364302741 .

Lee:2019:MPC

[LLL19] Ky oung jae Lee, Jaey ong Lee, and Lizhen Lin. Minimax p os-

terior con v ergence rates and mo del selection consistency in

high-dimensional D A G mo dels based on sparse Cholesky fac-

tors. A nnals of Statistics, 47(6):3413–3437, Decem b er 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1572487398 .

Lv:2018:OIS

[LLLH18] Shaogao Lv, Huazhen Lin, Heng Lian, and Jian Huang.

Oracle inequalities for sparse additiv e quan tile regression

in repro ducing k ernel Hilb ert space. A nnals of Statis-

tics, 46(2):781–813, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742436.

Liang:2010:ETP

[LLL

T10] Hua Liang, Xiang Liu, Runze Li, and Chih-Ling Tsai. Es-

timation and testing for partially linear single-index mo d-

els. A nnals of Statistics, 38(6):3811–3836, Decem b er 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126974 .

Le:2016:OLR

[LL V16] Can M. Le, Eliza v eta Levina, and Roman V ersh ynin. Op-

timization via lo w-rank appro ximation for comm unit y de-

tection in net w orks. A nnals of Statistics, 44(1):373–400,

F ebruary 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1452004790 .

Li:2019:EEI

[LLX19] Jia Li, Y unxiao Liu, and Dac heng Xiu. Efficien t estimation

of in tegrated v olatilit y functionals via m ultiscale jac kknife.

A nnals of Statistics, 47(1):156–176, F ebruary 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1543568585 .

Luo:2014:EDR

[LL Y14] W ei Luo, Bing Li, and Xiangrong Yin. On efficien t di-

mension reduction with resp ect to a statistical functional

of in terest. A nnals of Statistics, 42(1):382–412, F ebru-

ary 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1395234982 .

Li:2018:CIC

[LL Y18] Xiao ou Li, Jingc hen Liu, and Zhiliang Ying. Chernoff index

for Co x test of separate parametric families. A nnals of Statis-

tics, 46(1):1–29, F ebruary 2018. CODEN ASTSC7. ISSN

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

Li:2019:THD

[LL YY19] Zeng Li, Clifford Lam, Jianfeng Y ao, and Qiw ei Y ao. On

testing for high-dimensional white noise. A nnals of Statis-

tics, 47(6):3382–3412, Decem b er 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1572487397.

Lahiri:2012:PEL

[LM12a] Soumendra N. Lahiri and Subhadeep Mukhopadh y a y . A

p enalized empirical lik eliho o d metho d in high dimensions.

A nnals of Statistics, 40(5):2511–2540, Octob er 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1359987529 .

Lauritzen:2012:DL V

[LM12b] Steffen Lauritzen and Nicolai Meinshausen. Discussion: La-

ten t v ariable graphical mo del selection via con v ex optimiza-

tion. A nnals of Statistics, 40(4):1973–1977, August 2012.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1351602529 .

Lecue:2012:GNO

[LM12c] Guillaume Lecu ´ e and Shahar Mendelson. General nonexact

oracle inequalities for classes with a sub exp onen tial en v e-

lop e. A nnals of Statistics, 40(2):832–860, April 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1338515139 .

Letac:2012:BF G

[LM12d] G ´ erard Letac and H ´ el ` ene Massam. Ba y es factors and the

geometry of discrete hierarc hical loglinear mo dels. A nnals

of Statistics, 40(2):861–890, April 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1338515140 .

Lo w:2015:DF C

[LM15] Mark G. Lo w and Zongming Ma. Discussion of “F requen-

tist co v erage of adaptiv e nonparametric Ba y esian credible

sets”. A nnals of Statistics, 43(4):1448–1454, August 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1434546209. See [SvdVvZ15a ].

Lecue:2018:RSB

[LM18] Guillaume Lecu ´ e and Shahar Mendelson. Regularization and

the small-ball metho d I: Sparse reco v ery . A nnals of Statis-

tics, 46(2):611–641, April 2018. CODEN ASTSC7. ISSN

timal inference under group sparsit y . A nnals of Statistics,

39(4):2164–2204, August 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1319595462 .

Li:2012:RR C

[LPZZ12] Gaorong Li, Heng P eng, Jun Zhang, and Lixing Zh u. Ro-

bust rank correlation based screening. A nnals of Statis-

tics, 40(3):1846–1877, June 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1350394519 .

Lecue:2014:OLQ

[LR14] Guillaume Lecu ´ e and Philipp e Rigollet. Optimal learning

with Q-aggregation. A nnals of Statistics, 42(1):211–224,

F ebruary 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1392733186 .

Lei:2015:CSC

[LR15] Jing Lei and Alessandro Rinaldo. Consistency of sp ectral

clustering in sto c hastic blo c k mo dels. A nnals of Statistics,

43(1):215–237, F ebruary 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1418135620 .

Liu:2010:CTM

[LS10] W eidong Liu and Qi-Man Shao. Cram ´ er-t yp e mo derate devi-

ation for the maxim um of the p erio dogram with application

to sim ultaneous tests in gene expression time series. A nnals

of Statistics, 38(3):1913–1935, June 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1271271282 .

Liu:2013:CMD

[LS13] W eidong Liu and Qi-Man Shao. A Cram ´ er mo derate de-

viation theorem for Hotelling’s T

2

-statistic with applica-

tions to global tests. A nnals of Statistics, 41(1):296–322,

F ebruary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1364302744.

Lepski:2014:AEU

[LS14] Oleg Lepski and Nora Serdyuk o v a. Adaptiv e estimation un-

der single-index constrain t in a regression mo del. A nnals

of Statistics, 42(1):1–28, F ebruary 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1389795743 .

Li:2017:NSD

[LS17] Bing Li and Jun Song. Nonlinear sufficien t dimension re-

duction for functional data. A nnals of Statistics, 45(3):1059–

1095, June 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1497319688 .

Lauritzen:2018:UMP

[LS18] Steffen Lauritzen and Ka yv an Sadeghi. Unifying Mark o v

prop erties for graphical mo dels. A nnals of Statistics, 46

(5):2251–2278, Octob er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1534492835 .

Liu:2017:SCD

[LSR

+

17] Song Liu, T aiji Suzuki, Raissa Relator, Jun Sese, Masashi

Sugiy ama, and Kenji F ukumizu. Supp ort consistency of di-

rect sparse-c hange learning in Mark o v net w orks. A nnals

of Statistics, 45(3):959–990, June 2017. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1497319685 .

Lee:2016:EPS

[LSST16] Jason D. Lee, Dennis L. Sun, Y uek ai Sun, and Jonathan E.

T a ylor. Exact p ost-selection inference, with application to

the lasso. A nnals of Statistics, 44(3):907–927, June 2016.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1460381681 .

Li:2016:ENR

[L TG16] Degui Li, Dag Tjøstheim, and Jiti Gao. Estimation in nonlin-

ear regression with Harris recurren t Mark o v c hains. A nnals of

Statistics, 44(5):1957–1987, Octob er 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1473685265.

Li:2013:V OT

[L TT13] Jia Li, Viktor T o doro v, and George T auc hen. V olatilit y o c-

cupation times. A nnals of Statistics, 41(4):1865–1891, Au-

gust 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1378386241 .

Lo c khart:2014:CRS

[L TTT14a] Ric hard Lo c khart, Jonathan T a ylor, Ry an J. Tibshirani, and

Rob ert Tibshirani. Correction to rejoinder to “A significance

test for the Lasso”. A nnals of Statistics, 42(5):2138–2139,

Octob er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1413810450 .

Lo c khart:2014:RST

[L TTT14b] Ric hard Lo c khart, Jonathan T a ylor, Ry an J. Tibshirani, and

Rob ert Tibshirani. Rejoinder: “A significance test for the

lasso”. A nnals of Statistics, 42(2):518–531, April 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592168. See [L

TTT14c ].

Lo c khart:2014:STL

[L TTT14c] Ric hard Lo c khart, Jonathan T a ylor, Ry an J. Tibshirani, and

Rob ert Tibshirani. A significance test for the lasso. A nnals

of Statistics, 42(2):413–468, April 2014. CODEN ASTSC7.

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

/projecteuclid.org/euclid.aos/1400592161. See discus-

sionBuhlmann:2014:DST,Cai:2014:DST,F an:2014:DST,Lv:2014:DST,W asserman:2014:DST,Buja:2014:DST,Lo c khart:2014:RST.

Lauritzen:2019:MLE

[LUZ19] Steffen Lauritzen, Caroline Uhler, and Piotr Zwiernik. Max-

im um lik eliho o d estimation in Gaussian mo dels under to-

tal p ositivit y . A nnals of Statistics, 47(4):1835–1863, August

2019. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic). URL https://projecteuclid.org/euclid.

aos/1558425632 .

Lv:2013:IHD

[Lv13] Jinc hi Lv. Impacts of high dimensionalit y in finite samples.

A nnals of Statistics, 41(4):2236–2262, August 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1382547520 .

Lei:2015:SAI

[L V15] Jing Lei and Vincen t Q. V u. Sparsistency and agnostic in-

ference in sparse PCA. A nnals of Statistics, 43(1):299–322,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1423230081 .

Luedtk e:2016:SIM

[LvdL16] Alexander R. Luedtk e and Mark J. v an der Laan. Statistical

inference for the mean outcome under a p ossibly non-unique

optimal treatmen t strategy . A nnals of Statistics, 44(2):713–

742, April 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1458245733 .

Liu:2010:SNI

[L W10] W eidong Liu and W ei Biao W u. Sim ultaneous nonparametric

inference of time series. A nnals of Statistics, 38(4):2388–2421,

August 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1278861252 .

Ledoit:2012:NSE

[L W12a] Olivier Ledoit and Mic hael W olf. Nonlinear shrink age esti-

mation of large-dimensional co v ariance matrices. A nnals of

Statistics, 40(2):1024–1060, April 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1342625460 .

Loh:2012:HDR

[L W12b] P o-Ling Loh and Martin J. W ain wrigh t. High-dimensional

regression with noisy and missing data: Pro v able guaran-

tees with noncon v exit y . A nnals of Statistics, 40(3):1637–

1664, June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1346850068 .

Loh:2013:SED

[L W13] P o-Ling Loh and Martin J. W ain wrigh t. Structure estimation

for discrete graphical mo dels: Generalized co v ariance matri-

ces and their in v erses. A nnals of Statistics, 41(6):3022–3049,

Decem b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1388545677 .

Loh:2017:SRI

[L W17] P o-Ling Loh and Martin J. W ain wrigh t. Supp ort reco v ery

without incoherence: a case for noncon v ex regularization. A n-

nals of Statistics, 45(6):2455–2482, Decem b er 2017. CODEN

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

Lepski:2019:OIA

[L W19] O. V. Lepski and T. Willer. Oracle inequalities and adap-

tiv e estimation in the con v olution structure densit y mo del.

A nnals of Statistics, 47(1):233–287, F ebruary 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1543568588 .

Li:2017:INF

[L WY17] Zeng Li, Qin w en W ang, and Jianfeng Y ao. Iden tifying the

n um b er of factors from singular v alues of a large sample

auto-co v ariance matrix. A nnals of Statistics, 45(1):257–288,

F ebruary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667623 .

Liu:2012:SAR

[LX12] Jingc hen Liu and Gong jun Xu. Some asymptotic results

of Gaussian random fields with v arying mean functions and

the asso ciated pro cesses. A nnals of Statistics, 40(1):262–293,

F ebruary 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1333029965 .

Lei:2016:ESC

[LX Q16] Huang Lei, Yingcun Xia, and Xu Qin. Estimation of semi-

v arying co efficien t time series mo dels with ARMA errors.

A nnals of Statistics, 44(4):1618–1660, August 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1467894710.

Liu:2011:PNP

[L Y11] W ei Liu and Y uhong Y ang. P arametric or nonparamet-

ric? A parametricness index for mo del selection. A nnals of

Statistics, 39(4):2074–2102, August 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1319595459 .

Lam:2012:FMH

[L Y12] Clifford Lam and Qiw ei Y ao. F actor mo deling for high-

dimensional time series: Inference for the n um b er of fac-

tors. A nnals of Statistics, 40(2):694–726, April 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1337268209 .

Lin:2019:IRF

[L Y19] Zhenh ua Lin and F ang Y ao. In trinsic Riemannian functional

data analysis. A nnals of Statistics, 47(6):3533–3577, De-

cem b er 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1572487402 .

Liu:2016:GSF

[L YL16] Hongc heng Liu, T ao Y ao, and Runze Li. Global solutions

to folded conca v e p enalized noncon v ex learning. A nnals of

Statistics, 44(2):629–659, April 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1458245730 .

Li:2011:EPL

[L YW

+

11] Ting-Ting Li, Hu Y ang, Jane-Ling W ang, Liu-Gen Xue,

and Li-Xing Zh u. Estimation for a partial-linear single-

index mo del. A nnals of Statistics, 39(6):3441–3443, De-

cem b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1330958686 .

Lerman:2011:RRM

[LZ11] Gilad Lerman and T eng Zhang. Robust reco v ery of m ul-

tiple subspaces b y geometric l

p minimization. A nnals of

Statistics, 39(5):2686–2715, Octob er 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1324563352.

Lv:2014:DST

[LZ14] Jinc hi Lv and Zemin Zheng. Discussion: “A significance

test for the lasso”. A nnals of Statistics, 42(2):493–500,

April 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592165. See [L

TTT14c ].

Li:2017:R OP

[LZ17] Jun Li and Ping-Shou Zhong. A rate optimal pro cedure

for reco v ering sparse differences b et w een high-dimensional

means under dep endence. A nnals of Statistics, 45(2):557–

590, April 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1494921950 .

Li:2015:ODP

[LZA15] Kang Li, W ei Zheng, and Mingy ao Ai. Optimal designs for

the prop ortional in terference mo del. A nnals of Statistics,

43(4):1596–1616, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546216 .

Lin:2018:CSS

[LZL18] Qian Lin, Zhigen Zhao, and Jun S. Liu. On consistency

and sparsit y for sliced in v erse regression in high dimensions.

A nnals of Statistics, 46(2):580–610, April 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1522742430 .

Lian:2019:PSE

[LZL19] Heng Lian, Kaifeng Zhao, and Shaogao Lv. Pro jected spline

estimation of the nonparametric function in high-dimensional

partially linear mo dels for massiv e data. A nnals of Statistics,

47(5):2922–2949, Octob er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1564797868 .

Lee:2010:CPP

[LZW10] Seunggeun Lee, F ei Zou, and F red A. W righ t. Con v er-

gence and prediction of principal comp onen t scores in high-

dimensional settings. A nnals of Statistics, 38(6):3605–3629,

Decem b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

Mukherjee:2015:EME

[MJ15] Gourab Mukherjee and Iain M. Johnstone. Exact minimax

estimation of the predictiv e densit y in sparse Gaussian mo d-

els. A nnals of Statistics, 43(3):937–961, June 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1431695634 .

Mak:2018:SP

[MJ18] Simon Mak and V. Roshan Joseph. Supp ort p oin ts. A nnals

of Statistics, 46(6A):2562–2592, Decem b er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1536307226 .

Molina:2018:EBP

[MM18] Isab el Molina and Nirian Mart ´ ın. Empirical b est prediction

under a nested error mo del with log transformation. A nnals of

Statistics, 46(5):1961–1993, Octob er 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1534492825 .

Meinshausen:2011:A O W

[MMB11] Nicolai Meinshausen, Marlo es H. Maath uis, and P eter

B ¨ uhlmann. Asymptotic optimalit y of the W estfall–Y oung

p erm utation pro cedure for m ultiple testing under dep en-

dence. A nnals of Statistics, 39(6):3369–3391, Decem b er 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1330958683 .

Mousa vi:2017:CPE

[MMB17] Ali Mousa vi, Arian Maleki, and Ric hard G. Baraniuk. Consis-

ten t parameter estimation for LASSO and appro ximate mes-

sage passing. A nnals of Statistics, 45(6):2427–2454, Decem-

b er 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-

8966 (electronic).

Mousa vi:2018:CPE

[MMB18] Ali Mousa vi, Arian Maleki, and Ric hard G. Baraniuk. Consis-

ten t parameter estimation for LASSO and appro ximate mes-

sage passing. A nnals of Statistics, 46(1):119–148, F ebruary

2018. CODEN ASTSC7. ISSN 0090-5364 (prin t), 2168-8966

(electronic).

McGoff:2015:CML

[MMNP15] Kevin McGoff, Sa y an Mukherjee, Andrew Nob el, and Natesh

Pillai. Consistency of maxim um lik eliho o d estimation for

some dynamical systems. A nnals of Statistics, 43(1):1–29,

F ebruary 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1416322034 .

Mukherjee:2018:DTM

[MMS18] Ra jarshi Mukherjee, Sumit Mukherjee, and Subhabrata Sen.

Detection thresholds for the β -mo del on sparse graphs. A n-

nals of Statistics, 46(3):1288–1317, June 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1525313083 .

Mukherjee:2018:GT A

[MMY18] Ra jarshi Mukherjee, Sumit Mukherjee, and Ming Y uan.

Global testing against sparse alternativ es under Ising mo dels.

A nnals of Statistics, 46(5):2062–2093, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492829 .

Mendelson:2010:RKL

[MN10] Shahar Mendelson and Joseph Neeman. Regularization in

k ernel learning. A nnals of Statistics, 38(1):526–565, F ebru-

ary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271623 .

Monard:2019:ENB

[MNP19] F ran¸ cois Monard, Ric hard Nic kl, and Gabriel P . P ater-

nain. Efficien t nonparametric Ba y esian inference for X-ra y

transforms. A nnals of Statistics, 47(2):1113–1147, April

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1547197250 .

Metelkina:2017:IR C

[MP17] Asy a Metelkina and Luc Pronzato. Information-regret com-

promise in co v ariate-adaptiv e treatmen t allo cation. A nnals of

Statistics, 45(5):2046–2073, Octob er 2017. CODEN ASTSC7.

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

Mukherjee:2015:HTH

[MPL15] Ra jarshi Mukherjee, Natesh S. Pillai, and Xihong Lin. Hy-

p othesis testing for high-dimensional sparse binary regres-

sion. A nnals of Statistics, 43(1):352–381, F ebruary 2015.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1423230083 .

Mark ary an:2010:EPE

[MR10] Tigran Mark ary an and William F. Rosen b erger. Exact prop-

erties of Efron’s biased coin randomization pro cedure. A nnals

of Statistics, 38(3):1546–1567, June 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1269452646 .

Morgan:2012:RIC

[MR12] Kari Lo c k Morgan and Donald B. Rubin. Rerandomiza-

tion to impro v e co v ariate balance in exp erimen ts. A nnals of

Statistics, 40(2):1263–1282, April 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1342625468 .

Mammen:2012:NRN

[MRS12] Enno Mammen, Christoph Rothe, and Melanie Sc hienle.

Nonparametric regression with nonparametrically generated

co v ariates. A nnals of Statistics, 40(2):1132–1170, April 2012.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1342625464 .

McKeague:2010:FPI

[MS10a] Ian W. McKeague and Bo dhisattv a Sen. F ractals with p oin t

impact in functional linear regression. A nnals of Statistics,

38(4):2559–2586, August 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861257 .

Mijato vic:2010:GOP

[MS10b] Aleksandar Mijato vi ´ c and P aul Sc hneider. Globally opti-

mal parameter estimates for nonlinear diffusions. A nnals of

Statistics, 38(1):215–245, F ebruary 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1262271614.

Muk erjee:2013:CST

[MT13] Rah ul Muk erjee and Bo xin T ang. A complemen tary set the-

ory for quaternary co de designs. A nnals of Statistics, 41

(6):2768–2785, Decem b er 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1387313389 .

Mukherjee:2016:EEF

[Muk16] Sumit Mukherjee. Estimation in exp onen tial families on p er-

m utations. A nnals of Statistics, 44(2):853–875, April 2016.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1458245737 .

Muller:2016:PHF

[M ¨ ul16] Hans-Georg M ¨ uller. P eter Hall, functional data analysis and

random ob jects. A nnals of Statistics, 44(5):1867–1887, Oc-

tob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685261 .

Ma:2015:CBM

[MW15] Zongming Ma and Yihong W u. Computational barriers

in minimax submatrix detection. A nnals of Statistics,

43(3):1089–1116, June 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1431695639 .

Massam:2016:NPD

[MW16] H ´ el ` ene Massam and Jacek W esolo wski. A new prior for dis-

crete D A G mo dels with a restricted set of directions. A nnals

of Statistics, 44(3):1010–1037, June 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1460381685 .

Muller:2010:EDL

[MY10] Hans-Georg M ¨ uller and F ang Y ao. Empirical dynamics for

longitudinal data. A nnals of Statistics, 38(6):3458–3486, De-

cem b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1291126964.

Ma:2013:EES

[MZ13] Y an yuan Ma and Liping Zh u. Efficien t estimation in sufficien t

dimension reduction. A nnals of Statistics, 41(1):250–268,

F ebruary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1364302742 .

Mai:2015:FKF

[MZ15] Qing Mai and Hui Zou. The fused Kolmogoro v filter: A non-

parametric mo del-free screening metho d. A nnals of Statis-

tics, 43(4):1471–1497, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546212 .

Ma:2019:REA

[MZZ

+

19] Sh ujie Ma, Liping Zh u, Zhiw ei Zhang, Chih-Ling Tsai, and

Ra ymond J. Carroll. A robust and efficien t approac h to causal

inference based on sparse sufficien t dimension reduction. A n-

nals of Statistics, 47(3):1505–1535, June 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1550026847 .

Nadler:2016:DIF

[Nad16] Boaz Nadler. Discussion of “Influen tial features PCA for

high dimensional clustering”. A nnals of Statistics, 44(6):

2366–2371, Decem b er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1479891619. See [JW16a,

JW16b ].

Nordman:2013:NEL

[NBL13] Daniel J. Nordman, Helle Bunzel, and Soumendra N. Lahiri.

A nonstandard empirical lik eliho o d for time series. A n-

nals of Statistics, 41(6):3050–3073, Decem b er 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1388545678 .

Newton:2010:GBC

[NC10] Mic hael A. Newton and Lisa M. Ch ung. Gamma-based clus-

tering via ordered means with application to gene-expression

analysis. A nnals of Statistics, 38(6):3217–3244, Decem-

b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1284988405 .

Nguy en:2013:CLM

[Ngu13] XuanLong Nguy en. Con v ergence of laten t mixing measures

in finite and infinite mixture mo dels. A nnals of Statistics,

41(1):370–400, F ebruary 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1364302747 .

Narisett y:2014:BVS

[NH14] Na v een Naidu Narisett y and Xuming He. Ba y esian v ari-

able selection with shrinking and diffusing priors. A nnals

of Statistics, 42(2):789–817, April 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1400592178 .

Nandy:2018:HDC

[NHM18] Preetam Nandy

, Alain Hauser, and Marlo es H. Maath uis.

High-dimensional consistency in score-based and h ybrid

structure learning. A nnals of Statistics, 46(6A):3151–3183,

Decem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1536307246 .

Nic kl:2015:DF C

[Nic15] Ric hard Nic kl. Discussion of “F requen tist co v erage of adap-

tiv e nonparametric Ba y esian credible sets”. A nnals of Statis-

tics, 43(4):1429–1436, August 2015. CODEN ASTSC7.

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

http://projecteuclid.org/euclid.aos/1434546206. See

[SvdVvZ15a ].

Naghsh v ar:2013:ASH

[NJ13] Mohammad Naghsh v ar and T ara Ja vidi. Activ e sequen tial h y-

p othesis testing. A nnals of Statistics, 41(6):2703–2738, De-

cem b er 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1387313387 .

Neumann:2018:MOC

[NK18] Christoph Neumann and Joac him Kunert. On MSE-optimal

crosso v er designs. A nnals of Statistics, 46(6A):2939–2959,

Decem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1536307238 .

Ning:2017:GTH

[NL17] Y ang Ning and Han Liu. A general theory of h yp oth-

esis tests and confidence regions for sparse high dimen-

sional mo dels. A nnals of Statistics, 45(1):158–195, F ebru-

ary 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1487667620 .

Neyk o v:2019:PTH

[NL19] Matey Neyk o v and Han Liu. Prop ert y testing in high-

dimensional Ising mo dels. A nnals of Statistics, 47(5):

2472–2503, Octob er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1564797854 .

Neyk o v:2019:CIG

[NLL19] Matey Neyk o v, Jun w ei Lu, and Han Liu. Com binatorial in-

ference for graphical mo dels. A nnals of Statistics, 47(2):795–

827, April 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1547197239 .

Nandy:2017:EEJ

[NMR17] Preetam Nandy

, Marlo es H. Maath uis, and Thomas S.

Ric hardson. Estimating the effect of join t in terv en tions

from observ ational data in sparse high-dimensional set-

tings. A nnals of Statistics, 45(2):647–674, April 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1494921953 .

Norets:2010:A CD

[Nor10] Andriy Norets. Appro ximation of conditional densities

b y smo oth mixtures of regressions. A nnals of Statistics,

38(3):1733–1766, June 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1269452653 .

Neuvial:2012:FDR

[NR12] Pierre Neuvial and Etienne Ro quain. On false disco v ery

rate thresholding for classification under sparsit y . A nnals of

P ensky:2016:SLI

[P en16] Marianna P ensky

. Solution of linear ill-p osed problems

using o v ercomplete dictionaries. A nnals of Statistics, 44

(4):1739–1764, August 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1467894714 .

P ensky:2017:MTE

[P en17] Marianna P ensky

. Minimax theory of estimation of lin-

ear functionals of the decon v olution densit y with or with-

out sparsit y . A nnals of Statistics, 45(4):1516–1541, Au-

gust 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1498636865 .

P ennec:2018:BSA

[P en18] Xa vier P ennec. Barycen tric subspace analysis on mani-

folds. A nnals of Statistics, 46(6A):2711–2746, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536307231 .

P ensky:2019:DNM

[P en19] Marianna P ensky

. Dynamic net w ork mo dels and graphon es-

timation. A nnals of Statistics, 47(4):2378–2403, August 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1558425649 .

Phoa:2012:CAA

[Pho12] F rederic k K. H. Phoa. A co de arithmetic approac h for

quaternary co de designs and its application to (1/64)th-

fractions. A nnals of Statistics, 40(6):3161–3175, Decem-

b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1361542078 .

P ena:2011:PEM

[PHW11] Edsel A. P e ~ na, Josh ua D. Habiger, and W ensong W u. P o w er-

enhanced m ultiple decision functions con trolling family-wise

error and false disco v ery rates. A nnals of Statistics, 39

(1):556–583, F ebruary 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1297779856.

P ark:2010:ADC

[PJS10] By eong U. P ark, Seok-Oh Jeong, and L ´ eop old Simar. Asymp-

totic distribution of conical-h ull estimators of directional

edges. A nnals of Statistics, 38(3):1320–1340, June 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1268056618 .

P apa v asiliou:2011:PER

[PL11] Anastasia P apa v asiliou and Christophe Ladroue. P arame-

ter estimation for rough differen tial equations. A nnals of

Statistics, 39(4):2047–2073, August 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1319595458 .

P etersen:2016:FD A

[PM16a] Alexander P etersen and Hans-Georg M ¨ uller. F unctional

data analysis for densit y functions b y transformation to a

Hilb ert space. A nnals of Statistics, 44(1):183–218, F ebru-

ary 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1449755961 .

Pillai:2016:UEC

[PM16b] Natesh S. Pillai and Xiao-Li Meng. An unexp ected encoun ter

with Cauc h y and L ´ evy. A nnals of Statistics, 44(5):2089–2097,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685269 .

P etersen:2019:FRR

[PM19] Alexander P etersen and Hans-Georg M ¨ uller. F r ´ ec het regres-

sion for random ob jects with Euclidean predictors. A nnals

of Statistics, 47(2):691–719, April 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1547197235 .

P alma:2010:EEL

[PO10] Wilfredo P alma and Ricardo Olea. An efficien t estimator for

lo cally stationary Gaussian long-memory pro cesses. A nnals of

Statistics, 38(5):2958–2997, Octob er 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1282315405.

P ortno y:2012:NRA

[P or12] Stephen P ortno y . Nearly ro ot-n appro ximation for regres-

sion quan tile pro cesses. A nnals of Statistics, 40(3):1714–

1736, June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1349196389 .

P azman:2014:OD A

[PP14] Andrej P´ azman and Luc Pronzato. Optim um design accoun t-

ing for the global nonlinear b eha vior of the mo del. A nnals of

Statistics, 42(4):1426–1451, August 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1403715206 .

P aul:2016:NED

[PPB16] Debashis P aul, Jie P eng, and Prabir Burman. Nonparamet-

ric estimation of dynamics of monotone tra jectories. A n-

nals of Statistics, 44(6):2401–2432, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891623 .

Plamadeala:2012:SMC

[PR12] Victoria Plamadeala and William F. Rosen b erger. Sequen tial

monitoring with conditional randomization tests. A nnals of

Statistics, 40(1):30–44, F ebruary 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1331830773 .

P erc het:2013:MAB

[PR13] Vianney P erc het and Philipp e Rigollet. The m ulti-armed

bandit problem with co v ariates. A nnals of Statistics,

41(2):693–721, April 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1366980562 .

P atsc hk o wski:2016:ALD

[PR16] Tim P atsc hk o wski and Angelik a Rohde. Adaptation to lo w-

est densit y regions with application to supp ort reco v ery .

A nnals of Statistics, 44(1):255–287, F ebruary 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1449755963.

P atsc hk o wski:2019:LA C

[PR19] Tim P atsc hk o wski and Angelik a Rohde. Lo cally adaptiv e con-

fidence bands. A nnals of Statistics, 47(1):349–381, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568591 .

P erc het:2016:BBP

[PR CS16] Vianney P erc het, Philipp e Rigollet, Sylv ain Chassang, and

Erik Sno wb erg. Batc hed bandit problems. A nnals of Statis-

tics, 44(2):660–681, April 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1458245731 .

P ensky:2010:CRE

[PS10] Marianna P ensky and Theofanis Sapatinas. On con v ergence

rates equiv alency and sampling strategies in functional de-

con v olution mo dels. A nnals of Statistics, 38(3):1793–1844,

June 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1269452655 .

Pretorius:2018:A TN

[PS18] Charl Pretorius and Jan W. H. Sw anep o el. On the asymp-

totic theory of new b o otstrap confidence b ounds. A nnals of

Statistics, 46(1):438–456, F ebruary 2018. CODEN ASTSC7.

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

P olunc henk o:2010:OSR

[PT10] Aleksey S. P olunc henk o and Alexander G. T artak o vsky

. On

optimalit y of the Shiry aev–Rob erts pro cedure for detecting a

c hange in distribution. A nnals of Statistics, 38(6):3445–3457,

Decem b er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1291126963 .

P anaretos:2013:F AS

[PT13] Victor M. P anaretos and Shahin T a v ak oli. F ourier analy-

sis of stationary time series in function space. A nnals of

Statistics, 41(2):568–603, April 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1366980558.

P an:2018:BDN

[PTWZ18] W enliang P an, Y uan Tian, Xueqin W ang, and Heping Zhang.

Ball div ergence: Nonparametric t w o sample test. A nnals of

Statistics, 46(3):1109–1137, June 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1525313077 .

P ainda v eine:2017:IMW

[PV17] Da vy P ainda v eine and Thomas V erdeb out. Inference on the

mo de of w eak directional signals: A Le Cam p ersp ectiv e

on h yp othesis testing near singularities. A nnals of Statis-

tics, 45(2):800–832, April 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1494921958 .

P ainda v eine:2018:HDS

[PV18] Da vy P ainda v eine and Germain V an Bev er. Halfspace

depths for scatter, concen tration and shap e matrices. A nnals

of Statistics, 46(6B):3276–3307, Decem b er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1536631274 .

P erry:2018:OSO

[PWBM18] Amelia P erry

, Alexander S. W ein, Afonso S. Bandeira, and

Ankur Moitra. Optimalit y and sub-optimalit y of PCA I:

Spik ed random matrix mo dels. A nnals of Statistics, 46

(5):2416–2451, Octob er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1534492840 .

Proksc h:2018:MSI

[PWM18] Katharina Proksc h, F rank W erner, and Axel Munk. Multi-

scale scanning in in v erse problems. A nnals of Statistics, 46

(6B):3569–3602, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536631284 .

Pillai:2012:EUC

[PY12] Natesh S. Pillai and Jun Yin. Edge univ ersalit y of cor-

relation matrices. A nnals of Statistics, 40(3):1737–1763,

June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1349196390.

P anaretos:2016:APV

[PZ16] Victor M. P anaretos and Y oa v Zemel. Amplitude and phase

v ariation of p oin t pro cesses. A nnals of Statistics, 44(2):771–

812, April 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1458245735 .

Qiu:2012:TBH

[QC12] Y umou Qiu and Song Xi Chen. T est for bandedness of

high-dimensional co v ariance matrices and bandwidth estima-

tion. A nnals of Statistics, 40(3):1285–1314, June 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1344610584 .

Qiu:2018:DRF

[QCN18] Y umou Qiu, Song Xi Chen, and Dan Nettleton. Detect-

ing rare and fain t signals via thresholding maxim um lik eli-

ho o d estimators. A nnals of Statistics, 46(2):895–923, April

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1522742440 .

Qin:2019:CCA

[QH19] Qian Qin and James P

. Hob ert. Con v ergence complexit y anal-

ysis of Alb ert and Chib’s algorithm for Ba y esian probit re-

gression. A nnals of Statistics, 47(4):2320–2347, August 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1558425647 .

Qian:2011:PGI

[QM11] Min Qian and Susan A. Murph y . P erformance guaran-

tees for individualized treatmen t rules. A nnals of Statis-

tics, 39(2):1180–1210, April 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1304947047 .

Qiao:2016:T AN

[QP16] W anli Qiao and W olfgang P olonik. Theoretical analysis

of nonparametric filamen t estimation. A nnals of Statis-

tics, 44(3):1269–1297, June 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1460381693.

Qin:2019:NIL

[QT19] Likuan Qin and Viktor T o doro v. Nonparametric implied

L ´ evy densities. A nnals of Statistics, 47(2):1025–1060, April

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1547197247 .

Qu:2016:OEF

[QWW16] Simeng Qu, Jane-Ling W ang, and Xiao W ang. Optimal esti-

mation for the functional Co x mo del. A nnals of Statistics,

44(4):1708–1738, August 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1467894713 .

Qi:2010:AEF

[QZ10] Xin Qi and Hongyu Zhao. Asymptotic efficiency and finite-

sample prop erties of the generalized profiling estimation of

parameters in ordinary differen tial equations. A nnals of

Statistics, 38(1):435–481, F ebruary 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1262271620 .

Rao:2018:SIS

[Rao18] Suhasini Subba Rao. Statistical inference for spatial statis-

tics defined in the F ourier domain. A nnals of Statis-

tics, 46(2):469–499, April 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1522742426 .

Ra y:2017:ABM

[Ra y17] Koly an Ra y . Adaptiv e Bernstein–v on Mises theorems in

Gaussian white noise. A nnals of Statistics, 45(6):2511–2536,

Decem b er 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

2168-8966 (electronic).

Rothenhausler:2019:CDF

[RBM19] Dominik Rothenh¨ ausler, P eter B ¨ uhlmann, and Nicolai Mein-

shausen. Causal Dan tzig: F ast inference in linear struc-

tural equation mo dels with hidden v ariables under additiv e

in terv en tions. A nnals of Statistics, 47(3):1688–1722, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026854.

Romano:2012:UA V

[RS12] Joseph P

. Romano and Azeem M. Shaikh. On the uniform

asymptotic v alidit y of subsampling and the b o otstrap. A n-

nals of Statistics, 40(6):2798–2822, Decem b er 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1360332184 .

Rousseau:2017:ABE

[RS17] Judith Rousseau and Botond Szab o. Asymptotic b e-

ha viour of the empirical Ba y es p osteriors asso ciated to max-

im um marginal lik eliho o d estimator. A nnals of Statis-

tics, 45(2):833–865, April 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1494921959 .

Ren:2015:ANO

[RSZZ15] Zhao Ren, Tingni Sun, Cun-Hui Zhang, and Harrison H.

Zhou. Asymptotic normalit y and optimalities in estima-

tion of large Gaussian graphical mo dels. A nnals of Statis-

tics, 43(3):991–1026, June 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1431695636 .

Rosen baum:2010:SR U

[R T10] Mathieu Rosen baum and Alexandre B. Tsybak o v. Sparse

reco v ery under matrix uncertain t y . A nnals of Statistics,

38(5):2620–2651, Octob er 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861455 .

Rigollet:2011:ESO

[R T11a] Philipp e Rigollet and Alexandre Tsybak o v. Exp onen tial

screening and optimal rates of sparse estimation. A nnals

of Statistics, 39(2):731–771, April 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1299680953 .

Rohde:2011:EHD

[R T11b] Angelik a Rohde and Alexandre B. Tsybak o v. Estimation

of high-dimensional lo w-rank matrices. A nnals of Statis-

tics, 39(2):887–930, April 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1299680958 .

Ro quain:2011:ECF

[R V11] Etienne Ro quain and F ann y Villers. Exact calculations

for false disco v ery prop ortion with application to least fa-

v orable configurations. A nnals of Statistics, 39(1):584–612,

F ebruary 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1297779857 .

Rinaldo:2010:GDC

[R W10a] Alessandro Rinaldo and Larry W asserman. Generalized den-

sit y clustering. A nnals of Statistics, 38(5):2678–2722, Oc-

tob er 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1278861457 .

Romano:2010:BCG

[R W10b] Joseph P

. Romano and Mic hael W olf. Balanced con trol of

generalized error rates. A nnals of Statistics, 38(1):598–633,

F ebruary 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1262271625 .

Rinaldo:2019:BSS

[R W G19] Alessandro Rinaldo, Larry W asserman, and Max G’Sell.

Bo otstrapping and sample splitting for high-dimensional,

assumption-lean inference. A nnals of Statistics, 47(6):

3438–3469, Decem b er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1572487399 .

Ra vikumar:2010:HDI

[R WL10] Pradeep Ra vikumar, Martin J. W ain wrigh t, and John D.

Laffert y . High-dimensional Ising mo del selection using ℓ

1

-

regularized logistic regression. A nnals of Statistics, 38

(3):1287–1319, June 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1268056617 .

Raskutti:2019:CRH

[R YC19] Garv esh Raskutti, Ming Y uan, and Han Chen. Con-

v ex regularization for high-dimensional m ultiresp onse ten-

sor regression. A nnals of Statistics, 47(3):1554–1584, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026849 .

Ren:2012:DL V

[RZ12] Zhao Ren and Harrison H. Zhou. Discussion: Laten t v ariable

graphical mo del selection via con v ex optimization. A nnals of

Statistics, 40(4):1989–1996, August 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1351602532 .

Sadeghi:2016:MCL

[Sad16] Ka yv an Sadeghi. Marginalization and conditioning for L WF

c hain graphs. A nnals of Statistics, 44(4):1792–1816, Au-

gust 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1467894716 .

Saegusa:2019:LST

[Sae19] T akumi Saegusa. Large sample theory for merged data from

m ultiple sources. A nnals of Statistics, 47(3):1585–1615, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026850 .

Sam w orth:2012:O WN

[Sam12] Ric hard J. Sam w orth. Optimal w eigh ted nearest neigh-

b our classifiers. A nnals of Statistics, 40(5):2733–2763, Oc-

tob er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1359987536 .

Sam w orth:2016:PHW

[Sam16] Ric hard J. Sam w orth. P eter Hall’s w ork on high-dimensional

data and classification. A nnals of Statistics, 44(5):1888–1895,

Octob er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1473685262 .

Scott:2010:BEB

[SB10] James G. Scott and James O. Berger. Ba y es and empirical-

Ba y es m ultiplicit y adjustmen t in the v ariable-selection prob-

lem. A nnals of Statistics, 38(5):2587–2619, Octob er 2010.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861454 .

Sark ar:2015:RNS

[SB15] Purnamrita Sark ar and P eter J. Bic k el. Role of normaliza-

tion in sp ectral clustering for sto c hastic blo c kmo dels. A nnals

of Statistics, 43(3):962–990, June 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1431695635 .

Su:2017:FDO

[SBC17] W eijie Su, Ma lgorzata Bogdan, and Emman uel Cand ` es. F alse

disco v eries o ccur early on the Lasso path. A nnals of Statistics,

45(5):2133–2150, Octob er 2017. CODEN ASTSC7. ISSN

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

Song:2016:A CP

[SBK16] Rui Song, Moulinath Banerjee, and Mic hael R. Kosorok.

Asymptotics for c hange-p oin t mo dels under v arying degrees

of mis-sp ecification. A nnals of Statistics, 44(1):153–182,

F ebruary 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1449755960 .

Scornet:2015:CRF

[SBV15] Erw an Scornet, G ´ erard Biau, and Jean-Philipp e V ert.

Consistency of random forests. A nnals of Statistics, 43

(4):1716–1741, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546220 .

Sen:2010:IBG

[SBW10] Bo dhisattv a Sen, Moulinath Banerjee, and Mic hael W o o dro ofe.

Inconsistency of b o otstrap: The Grenander estimator. A n-

nals of Statistics, 38(4):1953–1977, August 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1278861239 .

Soltanolk otabi:2012:GAS

[SC12] Mahdi Soltanolk otabi and Emman uel J. Cand ´ es. A geomet-

ric analysis of subspace clustering with outliers. A nnals of

Statistics, 40(4):2195–2238, August 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1358951380 .

Shang:2013:LGA

[SC13] Zuofeng Shang and Guang Cheng. Lo cal and global asymp-

totic inference in smo othing spline mo dels. A nnals of Statis-

tics, 41(5):2608–2638, Octob er 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1384871347 .

Shang:2015:NIG

[SC15] Zuofeng Shang and Guang Cheng. Nonparametric inference

in generalized functional linear mo dels. A nnals of Statistics,

43(4):1742–1773, August 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1434546221 .

Su:2016:SA U

[SC16] W eijie Su and Emman uel Cand ` es. SLOPE is adaptiv e to

unkno wn sparsit y and asymptotically minimax. A nnals of

Statistics, 44(3):1038–1068, June 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1460381686 .

Sc hennac h:2013:RBE

[Sc h13] Susanne M. Sc hennac h. Regressions with Berkson errors in

co v ariates — a nonparametric approac h. A nnals of Statis-

tics, 41(3):1642–1668, June 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1375362562 .

Shao:2012:EHD

[SD12] Jun Shao and Xin w ei Deng. Estimation in high-dimensional

linear mo dels with deterministic design matrices. A nnals

of Statistics, 40(2):812–831, April 2012. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1337268213 .

Soltanolk otabi:2014:RSC

[SEC14] Mahdi Soltanolk otabi, Ehsan Elhamifar, and Emman uel J.

Cand ` es. Robust subspace clustering. A nnals of Statis-

tics, 42(2):669–699, April 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1400592174 .

Sc ho en:2019:CCD

[SEG19] Eric D. Sc ho en, Pieter T. Eendebak, and P eter Go os. A

classification criterion for definitiv e screening designs. A nnals

of Statistics, 47(2):1179–1202, April 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1547197252 .

Song:2019:SMT

[SF19] Y anglei Song and Georgios F ellouris. Sequen tial m ultiple

testing with generalized error con trol: An asymptotic opti-

malit y theory . A nnals of Statistics, 47(3):1776–1803, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026857 .

Shi:2018:HDL

[SFSL18] Chengc h un Shi, Ailin F an, Rui Song, and W en bin Lu.

High-dimensional A-learning for optimal dynamic treat-

men t regimes. A nnals of Statistics, 46(3):925–957, June

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1525313071 .

Sc h w artzman:2011:MTL

[SGA11] Armin Sc h w artzman, Y ulia Ga vrilo v, and Rob ert J. Adler.

Multiple testing of lo cal maxima for detection of p eaks in

1d. A nnals of Statistics, 39(6):3290–3319, Decem b er 2011.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1330958680 .

Sc hmidt-Hieb er:2014:AER

[SH14] Johannes Sc hmidt-Hieb er. Asymptotic equiv alence for re-

gression under fractional noise. A nnals of Statistics, 42

(6):2557–2585, Decem b er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1415801783 .

Sagnol:2015:CEO

[SH15] Guillaume Sagnol and Radosla v Harman. Computing ex-

act D -optimal designs b y mixed in teger second-order cone

programming. A nnals of Statistics, 43(5):2198–2224, Oc-

tob er 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1442364150 .

Sc hmidt-Hieb er:2013:MMS

[SHMD13] Johannes Sc hmidt-Hieb er, Axel Munk, and Lutz D ¨ um bgen.

Multiscale metho ds for shap e constrain ts in decon v olution:

Confidence statemen ts for qualitativ e features. A nnals of

Statistics, 41(3):1299–1328, June 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1372979639 .

Stein b erger:2019:PWF

[SL19] Luk as Stein b erger and Hannes Leeb. Prediction when fitting

simple mo dels to high-dimensional data. A nnals of Statis-

tics, 47(3):1408–1442, June 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1550026843 .

Sun:2011:COM

[SLL11] F asheng Sun, Dennis K. J. Lin, and Min-Qian Liu. On

construction of optimal mixed-lev el sup ersaturated designs.

A nnals of Statistics, 39(2):1310–1333, April 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1304947052 .

Sun:2014:CNS

[SLQ14] F asheng Sun, Min-Qian Liu, and P eter Z. G. Qian. On

the construction of nested space-filling designs. A nnals of

Statistics, 42(4):1394–1425, August 2014. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1403715205 .

Sh u:2019:ELC

[SN19] Hai Sh u and Bin Nan. Estimation of large co v ariance and

precision matrices from temp orally dep enden t observ ations.

A nnals of Statistics, 47(3):1321–1350, June 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1550026839.

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

euclid.aos/1327413769 .

Stein w art:2015:F AD

[Ste15] Ingo Stein w art. F ully adaptiv e densit y-based clustering.

A nnals of Statistics, 43(5):2132–2167, Octob er 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1442364148 .

Strauc h:2018:AID

[Str18] Claudia Strauc h. Adaptiv e in v arian t densit y estimation for

ergo dic diffusions o v er anisotropic classes. A nnals of Statis-

tics, 46(6B):3451–3480, Decem b er 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1536631280 .

Sherlo c k:2015:EPM

[STRR15] Chris Sherlo c k, Alexandre H. Thiery

, Gareth O. Rob erts, and

Jeffrey S. Rosen thal. On the efficiency of pseudo-marginal

random w alk Metrop olis algorithms. A nnals of Statistics,

43(1):238–275, F ebruary 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1418135621 .

Shi:2014:OML

[STY14] Ce Shi, Y u T ang, and Jianxing Yin. Optim um mixed lev el

detecting arra ys. A nnals of Statistics, 42(4):1546–1563, Au-

gust 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1407420008 .

Segers:2014:SGC

[SvdA

W14] Johan Segers, Ramon v an den Akk er, and Bas J. M. W erk er.

Semiparametric Gaussian copula mo dels: Geometry and

efficien t rank-based estimation. A nnals of Statistics, 42

(5):1911–1940, Octob er 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1410440629 .

Szab o:2015:F CA

[SvdVvZ15a] Botond Szab´ o, A. W. v an der V aart, and J. H. v an Zan-

ten. F requen tist co v erage of adaptiv e nonparametric Ba y esian

credible sets. A nnals of Statistics, 43(4):1391–1428, Au-

gust 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1434546205. See discussion [Nic15, Cas15,

Rou15, LM15, Gho15] and rejoinder [SvdVvZ15b ].

Szab o:2015:RDF

[SvdVvZ15b] Botond Szab´ o, A. W. v an der V aart, and J. H. v an Zan-

ten. Rejoinder to discussions of “F requen tist co v erage

of adaptiv e nonparametric Ba y esian credible sets”. A n-

nals of Statistics, 43(4):1463–1470, August 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1434546211. See [SvdVvZ15a ].

Sam w orth:2010:A OB

[SW10a] R. J. Sam w orth and M. P . W and. Asymptotics and opti-

mal bandwidth selection for highest densit y region estima-

tion. A nnals of Statistics, 38(3):1767–1792, June 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1269452654 .

Seregin:2010:NEM

[SW10b] Arseni Seregin and Jon A. W ellner. Nonparametric esti-

mation of m ultiv ariate con v ex-transformed densities. A n-

nals of Statistics, 38(6):3751–3781, Decem b er 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1291126972 .

Su:2012:ML T

[SW12] Y u-Ru Su and Jane-Ling W ang. Mo deling left-truncated

and righ t-censored surviv al data with longitudinal co v ari-

ates. A nnals of Statistics, 40(3):1465–1488, June 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1346850062 .

Saegusa:2013:WLE

[SW13] T akumi Saegusa and Jon A. W ellner. W eigh ted lik eliho o d

estimation under t w o-phase sampling. A nnals of Statistics,

41(1):269–295, F ebruary 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1364302743 .

Sherw o o d:2016:PLA

[SW16a] Ben Sherw o o d and Lan W ang. P artially linear additiv e quan-

tile regression in ultra-high dimension. A nnals of Statistics,

44(1):288–317, F ebruary 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1449755964 .

Su:2016:SEE

[SW16b] Y u-Ru Su and Jane-Ling W ang. Semiparametric efficien t es-

timation for shared-frailt y mo dels with doubly-censored clus-

tered data. A nnals of Statistics, 44(3):1298–1331, June 2016.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1460381694 .

Sienkiewicz:2018:PQU

[SW18] Ela Sienkiewicz and Haonan W ang. P areto quan tiles of un-

lab eled tree ob jects. A nnals of Statistics, 46(4):1513–1540,

August 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1530086424 .

Sp ok oin y:2019:BTG

[SW19] Vladimir Sp ok oin y and Niklas Willric h. Bo otstrap tun-

ing in Gaussian ordered mo del selection. A nnals of Statis-

tics, 47(3):1351–1380, June 2019. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1550026841 .

Shao:2011:SLD

[SWD

W11] Jun Shao, Y azhen W ang, Xin w ei Deng, and Sijian W ang.

Sparse linear discriminan t analysis b y thresholding for high

dimensional data. A nnals of Statistics, 39(2):1241–1265,

April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1304947049 .

Sun:2019:UPD

[SWX19] F asheng Sun, Y aping W ang, and Hongquan Xu. Uniform pro-

jection designs. A nnals of Statistics, 47(1):641–661, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568601.

Sc hiebinger:2015:GKS

[SWY15] Geoffrey Sc hiebinger, Martin J. W ain wrigh t, and Bin Y u. The

geometry of k ernelized sp ectral clustering. A nnals of Statis-

tics, 43(2):819–846, April 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1427115288 .

Sam w orth:2012:ICA

[SY12] Ric hard J. Sam w orth and Ming Y uan. Indep enden t com-

p onen t analysis via nonparametric maxim um lik eliho o d es-

timation. A nnals of Statistics, 40(6):2973–3002, Decem-

b er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1360332190 .

Sun:2014:SSD

[SYZL14] Y an Sun, Hong jia Y an, W en y ang Zhang, and Zudi Lu. A

semiparametric spatial dynamic mo del. A nnals of Statis-

tics, 42(2):700–727, April 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1400592175 .

Serfling:2010:D

[SZ10] Rob ert Serfling and Yijun Zuo. Discussion. A nnals of Statis-

tics, 38(2):676–684, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586609 .

Sp ok oin y:2015:BCS

[SZ15] Vladimir Sp ok oin y and Ma yy a Zhilo v a. Bo otstrap confi-

dence sets under mo del missp ecification. A nnals of Statis-

tics, 43(6):2653–2675, Decem b er 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1444222088 .

T oulis:2017:AFS

[T A17] P anos T oulis and Edoardo M. Airoldi. Asymptotic and finite-

sample prop erties of estimators based on sto c hastic gradi-

en ts. A nnals of Statistics, 45(4):1694–1727, August 2017.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1498636871.

T ang:2012:LBI

[TBK12] Runlong T ang, Moulinath Banerjee, and Mic hael R. Kosorok.

Lik eliho o d based inference for curren t status data on a grid:

A b oundary phenomenon and an adaptiv e inference pro ce-

dure. A nnals of Statistics, 40(1):45–72, F ebruary 2012. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1331830774 .

T ang:2011:TSH

[TBM11] Runlong T ang, Moulinath Banerjee, and George Mic hai-

lidis. A t w o-stage h ybrid pro cedure for estimating an in-

v erse regression function. A nnals of Statistics, 39(2):956–

989, April 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1302268083 .

T ong:2019:MLE

[TGC

+

19] Xingw ei T ong, F uqing Gao, Kani Chen, Ding jiao Cai, and

Jianguo Sun. Maxim um lik eliho o d estimation in transformed

linear regression with nonnormal errors. A nnals of Statis-

tics, 47(4):1864–1892, August 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1558425633 .

Tibshirani:2014:APP

[Tib14] Ry an J. Tibshirani. Adaptiv e piecewise p olynomial estima-

tion via trend filtering. A nnals of Statistics, 42(1):285–323,

F ebruary 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1395234979 .

T araldsen:2013:FTO

[TL13] Gunnar T araldsen and Bo Henry Lindqvist. Fiducial theory

and optimal inference. A nnals of Statistics, 41(1):323–341,

F ebruary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1364302745 .

T a ylor:2016:IAR

[TL T16] Jonathan E. T a ylor, Josh ua R. Loftus, and Ry an J. Tibshi-

rani. Inference in adaptiv e regression via the Kac–Rice for-

m ula. A nnals of Statistics, 44(2):743–770, April 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1458245734 .

T o doro v:2015:JAE

[T o d15] Viktor T o doro v. Jump activit y estimation for pure-jump

semimartingales via self-normalized statistics. A nnals of

Statistics, 43(4):1831–1864, August 2015. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1434546224 .

T o doro v:2017:TTV

[T o d17] Viktor T o doro v. T esting for time-v arying jump activit y for

pure jump semimartingales. A nnals of Statistics, 45(3):1284–

1311, June 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1497319695 .

T ang:2018:L TE

[TP18] Minh T ang and Carey E. Prieb e. Limit theorems for eigen-

v ectors of the normalized Laplacian for random graphs. A n-

nals of Statistics, 46(5):2360–2415, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492839 .

T ew es:2019:CSE

[TPN19] Johannes T ew es, Dimitris N. P olitis, and Daniel J. Nord-

man. Con v olv ed subsampling estimation with applications to

blo c k b o otstrap. A nnals of Statistics, 47(1):468–496, F ebru-

ary 2019. CODEN ASTSC7. ISSN 0090-5364. URL http:/

/projecteuclid.org/euclid.aos/1543568595 .

Tibshirani:2018:UAI

[TR TW18] Ry an J. Tibshirani, Alessandro Rinaldo, Rob Tibshirani,

and Larry W asserman. Uniform asymptotic inference and

the b o otstrap after mo del selection. A nnals of Statistics,

46(3):1255–1287, June 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1525313082 .

T ruquet:2019:LST

[T ru19] Lionel T ruquet. Lo cal stationarit y and time-inhomogeneous

Mark o v c hains. A nnals of Statistics, 47(4):2023–2050, Au-

gust 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1558425638 .

Tc hetgen:2012:STC

[TS12] Eric J. Tc hetgen and Ily a Shpitser. Semiparametric the-

ory for causal mediation analysis: Efficiency b ounds, m ul-

tiple robustness and sensitivit y analysis. A nnals of Statis-

tics, 40(3):1816–1845, June 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1350394518 .

T ang:2013:UCV

[TSP13] Minh T ang, Daniel L. Sussman, and Carey E. Prieb e. Uni-

v ersally consisten t v ertex classification for laten t p ositions

graphs. A nnals of Statistics, 41(3):1406–1430, June 2013.

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

tronic). URL http://projecteuclid.org/euclid.aos/

1375362554 .

Tibshirani:2011:SPG

[TT11] Ry an J. Tibshirani and Jonathan T a ylor. The solution path

of the generalized lasso. A nnals of Statistics, 39(3):1335–

1371, June 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1304514656 .

Tibshirani:2012:DFL

[TT12a] Ry an J. Tibshirani and Jonathan T a ylor. Degrees of free-

dom in lasso problems. A nnals of Statistics, 40(2):1198–

1232, April 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1342625466 .

T o doro v:2012:RL T

[TT12b] Viktor T o doro v and George T auc hen. Realized Laplace

transforms for pure-jump semimartingales. A nnals of Statis-

tics, 40(2):1233–1262, April 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1342625467 .

Tian:2018:SIR

[TT18] Xiao ying Tian and Jonathan T a ylor. Selectiv e inference with

a randomized resp onse. A nnals of Statistics, 46(2):679–710,

V ogt:2012:NRL

[V og12] Mic hael V ogt. Nonparametric regression for lo cally station-

ary time series. A nnals of Statistics, 40(5):2601–2633, Oc-

tob er 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1359987532 .

V anderW eele:2012:GTI

[VR12] T yler J. V anderW eele and Thomas S. Ric hardson. General

theory for in teractions in sufficien t cause mo dels with di-

c hotomous exp osures. A nnals of Statistics, 40(4):2128–2161,

August 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1358951378 .

V eitc h:2019:SES

[VR19] Victor V eitc h and Daniel M. Ro y . Sampling and estimation

for (sparse) exc hangeable graphs. A nnals of Statistics, 47

(6):3274–3299, Decem b er 2019. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1572487393 .

V anderW eele:2013:DC

[VS13] T yler J. V anderW eele and Ily a Shpitser. On the defini-

tion of a confounder. A nnals of Statistics, 41(1):196–220,

F ebruary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1364302740 .

V andermeulen:2019:OT A

[VS19] Rob ert A. V andermeulen and Cla yton D. Scott. An op er-

ator theoretic approac h to nonparametric mixture mo dels.

A nnals of Statistics, 47(5):2704–2733, Octob er 2019. CO-

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

tronic). URL https://projecteuclid.org/euclid.aos/

1564797861 .

V erzelen:2010:GFT

[VV10] Nicolas V erzelen and F ann y Villers. Go o dness-of-fit tests for

high-dimensional Gaussian linear mo dels. A nnals of Statis-

tics, 38(2):704–752, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586612.

v anZw et:2011:REL

[vZ11] Willem R. v an Zw et. Remem b ering Eric h Lehmann. A n-

nals of Statistics, 39(5):2266–2279, Octob er 2011. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1321020524 .

W ain wrigh t:2012:DL V

[W ai12] Martin J. W ain wrigh t. Discussion: Laten t v ariable graphical

mo del selection via con v ex optimization. A nnals of Statis-

tics, 40(4):1978–1983, August 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1351602530 .

W alther:2010:OFD

[W al10] Guen ther W alther. Optimal and fast detection of spatial clus-

ters with scan statistics. A nnals of Statistics, 38(2):1010–

1033, April 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1266586621 .

W ang:2010:CSO

[W an10] W eizhen W ang. On construction of the smallest one-sided

confidence in terv al for the difference of t w o prop ortions.

A nnals of Statistics, 38(2):1227–1243, April 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1266586628 .

W ang:2011:GA C

[W an11] Lan W ang. GEE analysis of clustered binary data with

div erging n um b er of co v ariates. A nnals of Statistics, 39

(1):389–417, F ebruary 2011. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1291388380 .

W ang:2013:AEQ

[W an13] Y azhen W ang. Asymptotic equiv alence of quan tum state to-

mograph y and noisy matrix completion. A nnals of Statistics,

41(5):2462–2504, Octob er 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1383661270.

W asserman:2014:DST

[W as14] Larry W asserman. Discussion: “A significance test for the

lasso”. A nnals of Statistics, 42(2):501–508, April 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592166. See [L

TTT14c ].

W ang:2017:LBM

[WB17] Y. X. Rac hel W ang and P eter J. Bic k el. Lik eliho o d-based

mo del selection for sto c hastic blo c k mo dels. A nnals of Statis-

tics, 45(2):500–528, April 2017. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1494921948 .

W ang:2016:SCT

[WBS16] T engy ao W ang, Quen tin Berthet, and Ric hard J. Sam-

w orth. Statistical and computational trade-offs in estima-

tion of sparse principal comp onen ts. A nnals of Statistics,

44(5):1896–1930, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685263 .

Chang:2019:NTM

[wCM19] Hsin w en Chang and Ian W. McKeague. Nonparamet-

ric testing for m ultiple surviv al functions with noninferior-

it y margins. A nnals of Statistics, 47(1):205–232, F ebruary

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1543568587 .

W olp ert:2011:SEU

[W CT11] Rob ert L. W olp ert, Merlise A. Clyde, and Chong T u. Sto c has-

tic expansions using con tin uous dictionaries: L ´ evy adaptiv e

regression k ernels. A nnals of Statistics, 39(4):1916–1962,

August 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1314190619 .

W ei:2010:D

[W ei10] Ying W ei. Discussion. A nnals of Statistics, 38(2):670–675,

April 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1266586608.

W ang:2017:AEE

[WF17] W eic hen W ang and Jianqing F an. Asymptotics of empirical

eigenstructure for high dimensional spik ed co v ariance. A nnals

of Statistics, 45(3):1342–1374, June 2017. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1497319697 .

Williams:2019:NVS

[WH19] Jonathan P

. Williams and Jan Hannig. Nonp enalized v ariable

selection in high-dimensional linear mo del settings via gen-

eralized fiducial inference. A nnals of Statistics, 47(3):1723–

1753, June 2019. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1550026855 .

W ang:2013:CNP

[WKL13] Lan W ang, Y ongdai Kim, and Runze Li. Calibrating noncon-

v ex p enalized regression in ultra-high dimension. A nnals of

Statistics, 41(5):2505–2536, Octob er 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1383661271 .

Whiteley:2014:TPF

[WL14] Nic k Whiteley and An thon y Lee. Twisted particle filters.

A nnals of Statistics, 42(1):115–141, F ebruary 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1392733182 .

W ang:2014:OEE

[WLCY14] Jiangy an W ang, Rong Liu, F uxia Cheng, and Lijian Y ang.

Oracally efficien t estimation of autoregressiv e error distribu-

tion with sim ultaneous confidence band. A nnals of Statis-

tics, 42(2):654–668, April 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1400592173 .

W ang:2011:EVS

[WLLC11] Li W ang, Xiang Liu, Hua Liang, and Ra ymond J. Carroll. Es-

timation and v ariable selection for generalized additiv e par-

tial linear mo dels. A nnals of Statistics, 39(4):1827–1851,

August 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1311688537.

W ang:2014:OCS

[WLZ14] Zhaoran W ang, Han Liu, and T ong Zhang. Optimal computa-

tional and statistical rates of con v ergence for sparse noncon-

v ex learning problems. A nnals of Statistics, 42(6):2164–2201,

Decem b er 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1413810725 .

W ong:2010:OPT

[WM10] Wing H. W ong and Li Ma. Optional P´ oly a tree and

Ba y esian inference. A nnals of Statistics, 38(3):1433–1459,

June 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1268056622 .

W eng:2018:OLP

[WMZ18] Haolei W eng, Arian Maleki, and Le Zheng. Ov ercoming

the limitations of phase transition b y higher order analy-

sis of regularization tec hniques. A nnals of Statistics, 46

(6A):3099–3129, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536307244 .

W ang:2012:STN

[WP12] Qiying W ang and P eter C. B. Phillips. A sp ecification

test for nonlinear nonstationary mo dels. A nnals of Statis-

tics, 40(2):727–758, April 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1337268210 .

W o o dard:2013:CRM

[WR13] Da wn B. W o o dard and Jeffrey S. Rosen thal. Con v ergence

rate of Mark o v c hain metho ds for genomic motif disco v-

ery . A nnals of Statistics, 41(1):91–124, F ebruary 2013. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1362493041 .

W ang:2019:AFM

[WRM19] Nan w ei W ang, Johannes Rauh, and H ´ el ` ene Massam. Ap-

pro ximating faces of marginal p olytop es in discrete hierar-

c hical mo dels. A nnals of Statistics, 47(3):1203–1233, June

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1550026834 .

W u:2018:TGF

[WW18] Hau-Tieng W u and Nan W u. Think globally

, fit lo cally under

the manifold setup: Asymptotic analysis of lo cally linear em-

b edding. A nnals of Statistics, 46(6B):3805–3837, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536631291 .

W ei:2019:GHT

[WW G19] Y uting W ei, Martin J. W ain wrigh t, and Adit y anand Gun-

tub o yina. The geometry of h yp othesis testing o v er con v ex

cones: Generalized lik eliho o d ratio tests and minimax radii.

A nnals of Statistics, 47(2):994–1024, April 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1547197246 .

W ang:2014:EMS

[WX QL14] Li W ang, Lan Xue, Annie Qu, and Hua Liang. Estima-

tion and mo del selection in generalized additiv e partial linear

mo dels for correlated data with div erging n um b er of co v ari-

ates. A nnals of Statistics, 42(2):592–624, April 2014. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1400592171 .

W ang:2018:OMD

[WXX18] Lin W ang, Qian Xiao, and Hongquan Xu. Optimal max-

imin L

1

-distance latin h yp ercub e designs based on go o d lat-

tice p oin t designs. A nnals of Statistics, 46(6B):3741–3766,

Decem b er 2018. CODEN ASTSC7. ISSN 0090-5364. URL

http://projecteuclid.org/euclid.aos/1536631289 .

W ang:2010:EPL

[WXZC10] Jane-Ling W ang, Liugen Xue, Lixing Zh u, and Y un Sam

Chong. Estimation for a partial-linear single-index mo del.

A nnals of Statistics, 38(1):246–274, F ebruary 2010. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1262271615.

W ang:2017:EEL

[WY17] Qin w en W ang and Jianfeng Y ao. Extreme eigen v alues of

large-dimensional spik ed Fisher matrices with application.

A nnals of Statistics, 45(1):415–460, F ebruary 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1487667628 .

W u:2019:CPM

[WY19] Yihong W u and P engkun Y ang. Cheb yshev p olynomials, mo-

men t matc hing, and optimal estimation of the unseen. A nnals

of Statistics, 47(2):857–883, April 2019. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1547197241 .

W ang:2010:VVM

[WZ10] Y azhen W ang and Jian Zou. V ast v olatilit y matrix esti-

mation for high-frequency financial data. A nnals of Statis-

tics, 38(2):943–978, April 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1266586619 .

W u:2012:PMT

[WZ12] Y uan W u and Ying Zhang. P artially monotone tensor spline

estimation of the join t distribution function with biv ariate

curren t status data. A nnals of Statistics, 40(3):1609–1636,

June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1346850067 .

W u:2018:GBS

[WZ18] W eic hi W u and Zhou Zhou. Gradien t-based structural c hange

detection for nonstationary time series M -estimation. A nnals

of Statistics, 46(3):1197–1224, June 2018. CODEN ASTSC7.

ISSN 0090-5364. URL http://projecteuclid.org/euclid.

aos/1525313080 .

W ang:2017:CAM

[WZHO17] Jingsh u W ang, Qingyuan Zhao, T rev or Hastie, and Art B.

Ow en. Confounder adjustmen t in m ultiple h yp othesis testing.

A nnals of Statistics, 45(5):1863–1894, Octob er 2017. CODEN

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

Y amagata:2013:QLA

[YF G13] Koic hi Y amagata, Akio F ujiw ara, and Ric hard D. Gill. Quan-

tum lo cal asymptotic normalit y based on a new quan tum

lik eliho o d ratio. A nnals of Statistics, 41(4):2197–2217, Au-

gust 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1382547518 .

Y o o:2016:SNP

[YG16] William W eimin Y o o and Subhashis Ghosal. Suprem um

norm p osterior con traction and credible sets for nonparamet-

ric m ultiv ariate regression. A nnals of Statistics, 44(3):1069–

1102, June 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1460381687 .

Y ang:2012:BEL

[YH12] Y un w en Y ang and Xuming He. Ba y esian empirical lik eli-

ho o d for quan tile regression. A nnals of Statistics, 40(2):1102–

1131, April 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1342625463 .

Yin:2011:SDR

[YL11] Xiangrong Yin and Bing Li. Sufficien t dimension reduc-

tion based on an ensem ble of minim um a v erage v ariance

estimators. A nnals of Statistics, 39(6):3392–3416, Decem-

b er 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1330958684 .

Y oshimori:2014:SOE

[YL14] Masa y o Y oshimori and P artha Lahiri. A second-order effi-

cien t empirical Ba y es confidence in terv al. A nnals of Statis-

tics, 42(4):1233–1261, August 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1403715200 .

Y an:2016:ADE

[YLZ16] Ting Y an, Chenlei Leng, and Ji Zh u. Asymptotics in di-

rected exp onen tial random graph mo dels with an increas-

ing bi-degree sequence. A nnals of Statistics, 44(1):31–57,

F ebruary 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1449755956 .

Y ang:2015:ITH

[YP15] Y anrong Y ang and Guangming P an. Indep endence test for

high dimensional data based on regularized canonical cor-

relation co efficien ts. A nnals of Statistics, 43(2):467–500,

April 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1424787425 .

Y ang:2017:RSK

[YPW17] Y un Y ang, Mert Pilanci, and Martin J. W ain wrigh t. Ran-

domized sk etc hes for k ernels: F ast and optimal nonpara-

metric regression. A nnals of Statistics, 45(3):991–1023,

June 2017. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1497319686 .

Y ang:2012:ILO

[YS12] Min Y ang and John Stufk en. Iden tifying lo cally optimal de-

signs for nonlinear mo dels: A simple extension with pro-

found consequences. A nnals of Statistics, 40(3):1665–1681,

June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1349196387 .

Y ang:2015:MON

[YT15] Y un Y ang and Sury a T. T okdar. Minimax-optimal non-

parametric regression in high dimensions. A nnals of Statis-

tics, 43(2):652–674, April 2015. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1425398504 .

Y u:2010:MCG

[Y u10] Y aming Y u. Monotonic con v ergence of a general algorithm for

computing optimal designs. A nnals of Statistics, 38(3):1593–

1606, June 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1269452648.

Y uan:2012:DL V

[Y ua12] Ming Y uan. Discussion: Laten t v ariable graphical mo del

selection via con v ex optimization. A nnals of Statistics, 40

(4):1968–1972, August 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1351602528 .

Y ang:2016:CCH

[YWJ16] Y un Y ang, Martin J. W ain wrigh t, and Mic hael I. Jordan. On

the computational complexit y of high-dimensional Ba y esian

v ariable selection. A nnals of Statistics, 44(6):2497–2532, De-

cem b er 2016. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1479891626 .

Y uan:2016:MOR

[YZ16] Ming Y uan and Ding-Xuan Zhou. Minimax optimal rates

of estimation in high dimensional additiv e mo dels. A n-

nals of Statistics, 44(6):2564–2593, Decem b er 2016. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1479891628 .

Zheng:2017:IUO

[ZAL17] W ei Zheng, Mingy ao Ai, and Kang Li. Iden tification of uni-

v ersally optimal circular designs for the in terference mo del.

A nnals of Statistics, 45(4):1462–1487, August 2017. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1498636863 .

Zhang:2019:SSI

[ZBC19] Anru Zhang, La wrence D. Bro wn, and T. T on y Cai. Semi-

sup ervised inference: General theory and estimation of

means. A nnals of Statistics, 47(5):2538–2566, Octob er 2019.

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

tronic). URL https://projecteuclid.org/euclid.aos/

1564797856 .

Zhou:2018:NPR

[ZBFL18] W en-Xin Zhou, Koushiki Bose, Jianqing F an, and Han Liu. A

new p ersp ectiv e on robust M -estimation: Finite sample the-

ory and applications to dep endence-adjusted m ultiple testing.

A nnals of Statistics, 46(5):1904–1931, Octob er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1534492823 .

Zheng:2015:SPC

[ZBY15] Sh urong Zheng, Zhidong Bai, and Jianfeng Y ao. Substitu-

tion principle for CL

T of linear sp ectral statistics of high-

dimensional sample co v ariance matrices with applications

to h yp othesis testing. A nnals of Statistics, 43(2):546–591,

April 2015. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1424787428 .

Zheng:2019:HTL

[ZCCL19] Sh urong Zheng, Zhao Chen, Heng jian Cui, and Runze Li.

Hyp othesis testing on linear structures of high-dimensional

co v ariance matrix. A nnals of Statistics, 47(6):3300–3334, De-

cem b er 2019. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1572487394 .

Zheng:2019:THD

[ZCGZ19] Sh urong Zheng, Guangh ui Cheng, Jianh ua Guo, and Hongtu

Zh u. T est for high-dimensional correlation matrices. A n-

nals of Statistics, 47(5):2887–2921, Octob er 2019. CO-

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

tronic). URL https://projecteuclid.org/euclid.aos/

1564797867 .

Zhao:2016:PLF

[ZCL16] Tianqi Zhao, Guang Cheng, and Han Liu. A partially lin-

ear framew ork for massiv e heterogeneous data. A nnals of

Statistics, 44(4):1400–1437, August 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1467894703 .

Zhong:2013:T AH

[ZCX13] Ping-Shou Zhong, Song Xi Chen, and Min y a Xu. T ests al-

ternativ e to higher criticism for high-dimensional means un-

der sparsit y and column-wise dep endence. A nnals of Statis-

tics, 41(6):2820–2851, Decem b er 2013. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1387313391.

Zhao:2018:RBC

[ZDMD18] Anqi Zhao, P eng Ding, Rah ul Muk erjee, and Tirthank ar

Dasgupta. Randomization-based causal inference from split-

plot designs. A nnals of Statistics, 46(5):1876–1903, Octob er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1534492822 .

Zhang:2011:MTF

[ZFY11] Ch unming Zhang, Jianqing F an, and T ao Y u. Multiple test-

ing via FDR

L for large-scale imaging data. A nnals of

Statistics, 39(1):613–642, F ebruary 2011. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1297779858 .

Zh u:2010:SMR

[ZH10] Hong jian Zh u and F eifang Hu. Sequen tial monitoring of

resp onse-adaptiv e randomized clinical trials. A nnals of

Statistics, 38(4):2218–2241, August 2010. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1278861247 .

Zhang:2010:NUV

[Zha10] Cun-Hui Zhang. Nearly un biased v ariable selection under

minimax conca v e p enalt y . A nnals of Statistics, 38(2):894–

942, April 2010. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1266586618 .

Zhang:2013:NOM

[Zha13] Li Zhang. Nearly optimal minimax estimator for high-

dimensional sparse linear regression. A nnals of Statistics,

41(4):2149–2175, August 2013. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1382547516 .

Zhang:2018:EQT

[Zha18] Yic hong Zhang. Extremal quan tile treatmen t effects. A nnals

of Statistics, 46(6B):3707–3740, Decem b er 2018. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1536631288.

Zhang:2019:CEL

[Zha19a] Anru Zhang. Cross: Efficien t lo w-rank tensor completion.

A nnals of Statistics, 47(2):936–964, April 2019. CODEN

ASTSC7. ISSN 0090-5364. URL http://projecteuclid.

org/euclid.aos/1547197244 .

Zhao:2019:CBP

[Zha19b] Qingyuan Zhao. Co v ariate balancing prop ensit y score b y tai-

lored loss functions. A nnals of Statistics, 47(2):965–993, April

2019. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1547197245 .

Zhang:2011:IUM

[ZHCC11] Li-Xin Zhang, F eifang Hu, Siu Hung Cheung, and W ai Sum

Chan. Immigrated urn mo dels — theoretical prop erties and

applications. A nnals of Statistics, 39(1):643–671, F ebru-

ary 2011. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1297779859 .

Zheng:2013:OCD

[Zhe13a] W ei Zheng. Optimal crosso v er designs for the prop or-

tional mo del. A nnals of Statistics, 41(4):2218–2235, Au-

gust 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1382547519 .

Zheng:2013:UOC

[Zhe13b] W ei Zheng. Univ ersally optimal crosso v er designs under

sub ject drop out. A nnals of Statistics, 41(1):63–90, F ebru-

ary 2013. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1362493040 .

Zheng:2015:UOD

[Zhe15] W ei Zheng. Univ ersally optimal designs for t w o in terference

mo dels. A nnals of Statistics, 43(2):501–518, April 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1424787426.

Zhou:2010:NIQ

[Zho10] Zhou Zhou. Nonparametric inference of quan tile curv es

for nonstationary time series. A nnals of Statistics, 38

(4):2187–2217, August 2010. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1278861246 .

Zhou:2014:GGE

[Zho14a] Sh uheng Zhou. Gemini: Graph estimation with matrix v ari-

ate normal instances. A nnals of Statistics, 42(2):532–562,

April 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592169 .

Zhou:2014:IWS

[Zho14b] Zhou Zhou. Inference of w eigh ted V -statistics for nonsta-

tionary time series and its applications. A nnals of Statis-

tics, 42(1):87–114, F ebruary 2014. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1389795746 .

Zh u:2017:NAS

[Zh u17] Ying Zh u. Nonasymptotic analysis of semiparametric regres-

sion mo dels with high-dimensional parametric co efficien ts.

A nnals of Statistics, 45(5):2274–2298, Octob er 2017. CODEN

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

Zh u:2019:SIA

[Zh u19] Ke Zh u. Statistical inference for autoregressiv e mo dels un-

der heteroscedasticit y of unkno wn form. A nnals of Statis-

tics, 47(6):3185–3215, Decem b er 2019. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1572487390 .

Zh u:2012:PSC

[ZIC12] Hongtu Zh u, Joseph G. Ibrahim, and Hyunso on Cho. P er-

turbation and scaled Co ok’s distance. A nnals of Statis-

tics, 40(2):785–811, April 2012. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1337268212.

June 2012. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1344610587 .

Zhang:2015:TVN

[ZW15] Ting Zhang and W ei Biao W u. Time-v arying nonlinear re-

gression mo dels: Nonparametric estimation and mo del selec-

tion. A nnals of Statistics, 43(2):741–768, April 2015. CO-

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

tronic). URL http://projecteuclid.org/euclid.aos/

1425398507 .

Zhang:2016:SDF

[ZW16] Xiaok e Zhang and Jane-Ling W ang. F rom sparse to dense

functional data and b ey ond. A nnals of Statistics, 44

(5):2281–2321, Octob er 2016. CODEN ASTSC7. ISSN

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

projecteuclid.org/euclid.aos/1473685276 .

Zhang:2017:GAH

[ZW17] Danna Zhang and W ei Biao W u. Gaussian appro ximation

for high dimensional time series. A nnals of Statistics, 45(5):

1895–1919, Octob er 2017. CODEN ASTSC7. ISSN 0090-5364

(prin t), 2168-8966 (electronic).

Zou:2014:NML

[ZYFW14] Changliang Zou, Guosheng Yin, Long F eng, and Zhao jun

W ang. Nonparametric maxim um lik eliho o d approac h to m ul-

tiple c hange-p oin t problems. A nnals of Statistics, 42(3):970–

1002, June 2014. CODEN ASTSC7. ISSN 0090-5364 (prin t),

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

euclid.aos/1400592649 .

Zhao:2018:AR C

[ZYL18] Junlong Zhao, Guan Y u, and Y ufeng Liu. Assessing

robustness of classification using an angular breakdo wn

p oin t. A nnals of Statistics, 46(6B):3362–3389, Decem b er

2018. CODEN ASTSC7. ISSN 0090-5364. URL http://

projecteuclid.org/euclid.aos/1536631277 .

Zhang:2018:CMQ

[ZYS18] Xian y ang Zhang, Sh un Y ao, and Xiaofeng Shao. Conditional

mean and quan tile dep endence testing in high dimension. A n-

nals of Statistics, 46(1):219–246, F ebruary 2018. CODEN

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

Zhang:2016:MR C

[ZZ16] Anderson Y. Zhang and Harrison H. Zhou. Minimax rates of

comm unit y detection in sto c hastic blo c k mo dels. A nnals of

Statistics, 44(5):2252–2280, Octob er 2016. CODEN ASTSC7.

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

//projecteuclid.org/euclid.aos/1473685275 .

Zh u:2018:MTI

[ZZX18] Liping Zh u, Y ao wu Zhang, and Kai Xu. Measuring and test-

ing for in terv al quan tile dep endence. A nnals of Statistics, 46

(6A):2683–2710, Decem b er 2018. CODEN ASTSC7. ISSN

0090-5364. URL http://projecteuclid.org/euclid.aos/

1536307230.