THE ANNALS "
of
STATISTICS

AN OFFICIAL JOURNAL OF
THE INSTITUTE OF MATHEMATICAL STATISTICS

Special Invited Paper

Estimating the stable index « in order to measure tail thickness
WiLLIAM H. DUMOUCHEL 1019

Articles

Elements of multi-Bayesian decision theory .. ... .. .. . S. WEERAHANDI AND J. V. ZIDEK 1032
Ellsberg revisited: a new look at comparative probability . . ... ... ... PETER C. FISHBURN 1047
General differential and Lagrangian theory for optimal experimental de-
Sign ... F. PUKELSHEIM AND D. M. TITTERINGTON 1060
Balance in designed experiments with orthogonal block structure
A. M. HoutmaN AND T. P. SPEED 1069
Admissibility of invariant tests in the general multivariate analysis of vari-

ance problem .. ... ... . JOHN I. MARDEN 1086
The effect of dependence on chi-squared and empiric distribution tests of
fit. . LEON J. GLESER AND DAvID S. MOORE 1100

On inconsistent Bayes estimates in the discrete case
DaviD FREEDMAN AND PERSI DiaCcONIS 1109
Nonparametric inference for rates with censored survival data . .. .. .. BRIAN S. YANDELL 1119
On the consistency of cross-validation in kernel nonparametric regression
WING HUNG WONG 1136
Optimal rates of convergence to Bayes risk in nonparametric discrimina-

BION .. o JAMES STEPHEN MARRON 1142
Large sample optimality of least squares cross-validation in density estima-
BIOM . o PETER HALL 1156

Two sample rank estimators of optimal nonparametric score-functions
and corresponding adaptive rank statistics
KONRAD BEHNEN, GEORG NEUHAUS AND FRITS RUYMGAART 1175

On the minimax property for R-estimators of location . ........... ... JOHN R. COLLINS 1190
Uniqueness and Fréchet differentiability of functional solutions to maxi-
mum likelihood type equations ... ... ... ... ... ... ... ... .. BRENTON R. CLARKE 1196

Limiting behavior of functionals of the sample spectral distribution
DANIEL MACRAE KEENAN 1206
Estimating events .. .......... .. .. ... ... ... ... .. MICHAEL EVANs 1218
Sobolev tests for symmetry of directional data............ P. E. Jupp AND B. D. SPURR 1225
The asymptotic distribution of principal components roots under local
alternatives to multipleroots. .. ........ ... ... .. .. ... ... ... ... Davip E. TYLER 1232
A class of asymptotic tests for principal component vectors ........... Davip E. TYLER 1243

Short Communications

The robustness of Stein’s two-stage procedure . .. ...................... ... RAMKARAN 1251
Further results on the consistent directions of least squares estimators

SONG-Gul WANG AND C. F. JEFF WU 1257
On the asymptotic distribution of Watson’s statistic. .. ........... DoONALD A. DARLING 1263

Corrections

Correction to “Testing whether new is better than used with randomly
censored data”
YUAN YAN CHEN, MYLES HOLLANDER AND NAFTALI A. LANGBERG 1267
Correction to “Robustness of Ferguson’s Bayes estimator of a distribution
function” .. ... .. ... ... ... ... ... ROBERT HANNUM AND MYLES HOLLANDER 1267

Vol. 11, No. 4—December 1983

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to )z

The Annals of Statistics. NIK®IN
WwWw.jstor.org




