THE ANN AL S ISSN (0090-5364)

of
STATISTICS

AN OFFICIAL JOURNAL OF
THE INSTITUTE OF MATHEMATICAL STATISTICS

Articles

Goodness of fit testing in R™ based on the weighted empirical distribution
of certain nearest neighbor statistics .......... ... ... ... . .. .. MARK F. SCHILLING
An infinite-dimensional approximation for nearest neighbor goodness of fit
teStS . ... MaARK F. SCHILLING
Consistent cross-validated density estimation
Y.-S. CHOow, S. GEMAN, AND L.-D. Wu

The asymptotic joint distribution of regression and survival parameter
estimates in the Cox regressionmodel . ... .. ... .. ... ..... . .. . .. KENT R. BAILEY
Large sample behaviour of the product-limit estimator on the whole line
RicHARD GILL

Quasi-likelihood functions ... ... ... .. . ... .. . ... ... ... .. ... PETER McCULLAGH
Sequential sampling based on the observed Fisher information to guarantee

the accuracy of the maximum likelihood estimator ..... ... .. PaTrICIA GRAMBSCH
On the estimation of the parameters of Markov probability models using

macrodata ............ .. A. P. vaN DER PLas
The geometry of mixture likelihoods: a general theory .. ... ... ... .. BRUCE G. LINDsSAY
On the convergence properties of the EM algorithm .. ..... .. . . . . .. C. F. JEFF WU
The generalised problem of the Nile: robust confidence sets for parametric

functions .. ......... .. ... ... . G. A. BARNARD AND D. A. SPROTT
Coherent and continuous inference ........ Davip A. LANE AND WILLIAM D. SUDDERTH

Improving some multiple comparison procedures
ALEXANDER FELZENBAUM, SERGIU HART, AND YOSEF HOCHBERG
Asymptotic efficiency of three-stage hypothesistests ............. ... ... GARY LORDEN
Smoothing splines: regression, derivatives and deconvolution
JOHN RICE AND MURRAY ROSENBLATT
On the second order asymptotic efficiency of estimators of Gaussian ARMA
PYOCESSES . ...\t MASANOBU TANIGUCHI
Intermediate efficiency theory and examples .. ... .. ... .. WILBERT C. M. KALLENBERG
On BAN estimators for Chi squared test criteria
KERRY G. BEMIS AND VASANT P. BHAPKAR
Applying Wald’s variance component test
Justus F. SEELY AND YaHIA EL-BAssiount
Convergence rates of estimators of a finite parameter: how small can error
probabilitiesbe? .. ... . .. ANDREW L. RUKHIN
A penalty function approach to smoothing large sparse contingency tables
JEFFREY S. SIMONOFF

Optimal properties of one-step variable selection in regression ....... . ... R. W. BUTLER
Minimaxity for randomized designs: some general results ........ ... ..... KER-CHAU L1
Construction of optimal balanced incomplete block designs for correlated

observations .................. ... . CHING-SHUI CHENG
Optimal design and refinement of the linear model with applications to

repeated measurementsdesigns . ....... ... .. ... ... ... .. .. ... JoAacHIM KUNERT

Optimal incomplete block designs for comparing treatments with a control
DIBYEN MAJUMDAR AND WILLIAM L. Notz
Testing whether new is better than used with randomly censored data
YuaN YAN CHEN, MYLES HOLLANDER, AND NAFTALI A. LANGBERG
Properties of estimators of quadratic finite population functions: the batch
approach ... . ... .. ... ... ... ... T. P. Liu aAND M. E. THOMPSON
Negative association of random variables, with applications
KUMAR JoAG-DEV AND FRANK PROSCHAN
Choosing between experiments: applications to finite population sampling
GLEN MEEDEN AND MALAY GHOSH
An efficient approximate solution to the Kiefer-Weiss problem
MicHAEL D. HuFFmMaN
A mimimax criterion for choosing weight functions for L-estimates of
location . .......... ... .. Davip M. MasoN

13
25
39

49
59

78
86
95

104
114

121

129
141

157
170

183
197
202
208
219
225
240
247
258
267
275
286
296
306
317

continued on back cover

Vol. 11, No. 1—March 1983

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Statistics. BIEOIS ®

STQ

w2

WWww.jstor.org



