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‘When we read what their college will cost...wt
bought the maximum life insurance available
in the IMS Members’ Insurance Program..”’
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“...Oh, we expect to be there—proud as ¢an
be—when they enter college. But, just in case
one of us isn’t. . .the insurance coverage will be.”
If a breadwinner is no longer around to provide
for family shelter and the children’s college
education. . .life insurance had better be.
Our group term life insurance can supplement

Check your insurance portfolio. Will it meet
your family’s future needs? If not, call or write
the Administrator.

UP TO $240,000 IN
TERM LIFE INSURANCE PROTECTION
IS AVAILABLE TO IMS MEMBERS.

your insurance portfolio so that your family has
the protection it needs now—and for the future.
As a member, you can fill your insurance
needs at low group rates. You can get family
coverage, too. And if you change jobs, your
group insurance automatically goes with you, so
there’s no lapse in your insurance coverage.

Contact Administrator,

IMS Group Insurance Program
Smith-Sternau Organization, Inc

1255 23rd Street, N W

Washington, D C 20037

800 424-9883 Toll Free

inWashington D C area 202 296 8030
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The Annual Index to the Statistical
Literature of the World

CURRENT INDEX TO STATISTICS

APPLICATIONS, METHODS AND THEORY
VOLUME 10 (1984) - NOW AVAILABLE

Nearly 8400 articles from “core” and “related”
journals and books indexed for 1984.

e Complete coverage of 63 journals in statistics
and related fields.

e Statistics articles selected and indexed from
over 300 other journals.

e Subject index lists each article alphabetically
according to each important word in its title.

e Subject index also lists articles alphabetically
according to key words not appearing in the title.

o Author index lists each article under the name
of each author.

® Reasonable prices:

IMS/ASA Members —$15
Other individuals —3$20
Other institutions —%$40

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Volumes 1-10 are available now at the above prices. Publication of Volume
11(1985) is expected late in 1986. Orders for Volume 11 are now being accepted at the
above prices, with shipping upon availability. Please specify applicable rate and volume
number(s) desired. Order prepaid from:

IMS Business Office
3401 Investment Blvd. #7
Hayward, CA 94545 (USA)



Zeitschrift fiir

Wahrscheinlichkeitstheonie ... .....

Probability Theory and Stochastics

Band 70 Heft2 1985

157 P.J. Fitzsimmons, B. Fristedt, B. Maisonneuve: Intersection and Limits of
Regenerative Sets

175 P.J.Fitzsimmons, B. Fristedt, L.A. Shepp: The Set of Real Numbers Left Uncovered
by Random Covering Intervals

191 L. Giraitis, D. Surgailis: CLT and Other Limit Theorems for Functionals of Gaussian
Processes

213 J. Horowitz: Measure-Valued Random Processes

237  P. Hall: Distribution of Size, Structure and Number of Vacant Regions in a High-
Intensity Mosaic

263 1.Z.Ruzsa, G.J. Székely: No Distribution is Prime

271 E. Giné, M.G. Hahn: The Lévy-Hin¢in Representation for Random Compact Convex
Subsets Which are Infinitely Divisible Under Minkowski Addition

289 J. Beck: Lower Bounds on the Approximation of the Multivanate Empirical Process
307 M. Peligrad: Convergence Rates of the Strong Law for Stationary Mixing Sequences

Band 70 Heft3 1985

315 D.A. Dawson, K. Fleischmann: Critical Dimension for a Model of Branching in a
Random Medium

335 M. Cranston: Lifetime of Conditioned Brownian Motion in Lipschitz Domains

341 R.LePage, B.M. Schreiber: An Iterated Logarithm Law for Families of Brownian Paths
345 P. Bugiel: A Note on Invanant Measures for Markov Maps of an Interval

351 R.A.Doney: Conditional Limit Theorems for Asymptotically Stable Random Walks

361 M.G. Hahn, E.T. Quinto: Distances Between Measures from 1-Dimensional Projec-
tions as Implied by Continuity of the Inverse Radon Transform

381 T.L.Lai, C.Z.Wei: Orthonormal Banach Systems with Applications to Linear Processes
395 F.Lombard, D.M. Mason: Limit Theorems for Generalized Sequential Rank Statistics

411 A.T. Martinsek: Comparison of Some Sequential Procedures With Related Optimal
Stopping Rules

417 R.F. Bass, P.S. Griffin: The Most Visited Site of Brownian Motion and Simple Random
Walk

437 Y. Chow: Estimation of Analytic Functions
445 N.T. Andersen: The Central Limit Theorem for Non-Separable Valued Functions

457 R. Yanushkevichius, O. Yanushkevichiene: Stability of P. Lévy's Characterization
Theorem ‘

Band 70 (SchiuB-)Heft4 1985

473 |. Berkes, H.P. Rosenthal: Aimost Exchangeable Sequences of Random Variables
509 C. Cocozza-Thivent: Processus des misanthropes
525 D.A. Darling: Contribution to the Optimal Stopping Problem

535 W.E. Pruitt, S.J. Taylor: The Local Structure of the Sample Paths of Asymmetric
Cauchy Processes

563 J.H.J.Einmahl, D.M. Mason: Bounds for Weighted Multivanate Empirical Distribution
Functions

573 D. Nualart, M. Sanz: Malliavin Calculus for Two-Parameter Wiener Functionals

591 R.F. Bass: Law of the Iterated Logarithm for Set-indexed Partial Sum Processes with
Finite Vanance

609 Y. Le Jan: On Isotropic Brownian Motions
621 D. Surgailis: On the Multiple Stable Integral

Covered bv Zentralblatt fur Mathemahk
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Volume 71 Number1 1986

P. Hall, J.C.H. Wightwick: Convergence Determining Sets in the Central Limit
Theorem

Yu.M. Kabanov, R.Sh. Liptser, A.N. Shiryaev: On the Variation Distance for
Probability Measures Defined on a Filtered Space

M. Zidhle: Curvature Measures and Random Sets ||

W.S. Rhee, M. Talagrand: Uniform Convexity and the Distribution of the Norm for a
Gaussian Measure

M. Nagasawa, H. Tanaka: Propagation of Chaos for Diffusing Particles of Two Types
with Singular Mean Field Interaction

1. Iscoe: A Weighted Occupation Time for a Class of Measured-Valued Branching
Processes

P. McGill: A Martingale Characterisation of the Brownian Excursion Compensator
A. Mandelbaum: Discrete Multi-armed Bandits and Multi-parameter Processes
S.E. Graversen, J. Vuolle-Apiaia: a-Self-Similar Markov Processes

Volume 71 Number2 1986

C.R. Baker, A.F. Gualtierotti: Discrimination with Respect to a Gaussian Process

J.F. Le Gall, M. Yor: Etude asymptotique de certains mouvements browniens
complexes avec drift

H. Johnstone: Admissible Estimation, Dirichlet Principles and Recurrence of Birth-
Death Chains on Z#

L. Birgé: On Estimating a Density Using Hellinger Distance and Some Other Strange
Facts

M. Csérg6, P. Révész: A Nearest Neighbour-Estimator for the Score Function
J.M. Lindsay: Fermion Martingales

Volume 71 Number3 1986

A. Stoll: ANonstandard Construction of Lévy Brownian Motion
G. Christoph: Weighted Sums of Random Variables Attracted to Stable Laws

P. Gerl, W. Woess: Local Limits and Harmonic Functions for Nonisotropic Random
Walks on Free Groups

G. Hansel, J.-P.Troallic: Sur le probleme des marges

T. Mori, H. Oodaira: The Law of the Iterated Logarithm for Self-Similar Processes
Represented by Multiple Wiener Integrals

R. Griibel: On Harmonic Renewal Measures
J.A. Wieacker: Intersections of Random Hypersurfaces and Visibility

P. Baldi: Large Deviations and Functional lterated Loganthm Law for Diffusion
Processes

S.-H. Lo, K. Singh: The Product-Limit Estimator and the Bootstrap: Some Asymptotic
Representations

Z.A.Lagodowski, Z. Rychlik: Rate of Convergence in the Strong Law of Large
Numbers for Martingales

Covered by Zentralblatt fir Mathematik
and Current Mathematical Publications



The Annals of Probability
Vol. 14 April 1986 No. 2

Special Invited Paper

Diffusive clustering in the two dimensional voter model
J. THEODORE COX AND DAVID GRIFFEATH

Articles
Duality for general attractive spin systems with applications in one dimension
LAWRENCE GRAY

Central limit theorems for infinite series of queues and applications to simple

EXCIUSION . o v v ittt i i i i e CLAUDE KIPNIS
Asymptotic equivalence of fluctuation fields for reversible exclusion processes with

speedchange . ............. A. DE Masi, E. PReEsuTTI, H. SPOHN AND W. D. WicK
Clump countSin @moSAIC. « v v v v ittt iin e eeneeneeneeneeneenans PETER HALL
Two-sided Markovchains ........ovvviiiiiiniinnnennnnns BRUCE W. ATKINSON
Reverse time differentiation and smoothing formulae for a finite state

Markov ProCess «....vuveiene oot oenaeoenneoennaens ROBERT J. ELLIOTT

The Malhavm calculus for pure Jump processes and applications to local time
R. F. Bass AND M. CRANSTON
How small are the increments of the local time of a Wiener process?
E. CsAKI AND A. FOLDES
Improved Erdés-Rényi and strong approximation laws for increments of renewal

PTOCESSES ¢« vt v vt et e e oo oseesnennnnnseesenosossssssssss J. STEINEBACH
The lower limit of a normalized randomwalk ..................... CuN-Hui ZHaNG
A uniform central limit theorem for set-indexed partial-sum processes with finite
VATIANCE . « v v v v v e vt v nnnonnnns KENNETH S. ALEXANDER AND RONALD PYKE
Sample moduli for set-indexed Gaussian processes ........... KENNETH S. ALEXANDER
Extreme value theory for moving average processes . . . . .......c.... HoOLGER ROOTZEN
On the prevalence of stochastic differential equations with unique strong
SOlUtIONS ...t ii  i i i eieee ANDREW J. HEUNIS
A semigroup approach to Poisson approximation ....... P. DEHEUVELS AND D. PFEIFER
On the weak limits of elementary symmetric polynomials ............... BERT VAN Es
Sphericity and thenormallaw ......... ... . o i, RoBERT H. BERK

On the average number of real roots of a random algebraic equation KAMBIZ FARAHMAND
A note on undominated lower probabilities

ADRIANOS PAPAMARCOU AND TERRENCE L. FINE
An inequality for the Hausdorff-metric of o-fields .......... D. LANDERS AND L. ROGGE

Correction
Local laws of the iterated logarithm for diffusions . ... ... R. F. Bass anD K. B. ERICKSON
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STATISTICAL
SCIENCE

& review journal of the institute of mathematical statistics J

EXECUTIVE EDITOR: Morris H. DeGroot, Carnegie-Mellon University
EDITORS: David R. Brillinger, University of California, Berkeley
J. A. Hartigan, Yale University
Ingram Olkin, Stanford University
On the occasion of its fiftieth anniversary, the Institute of Mathematical Statistics announces publication of Statistical
Science, a new quarterly review journal in statistics and probability. Staristical Science will present the full range of

contemporary statistical thought at a modest technical level accessible to the broad community of practitioners, teachers,
researchers, and students in statistics and probability. ’

Featuring

4 N,

Volume 1 Number 1 February 1986 ® discussions of methodological and theoreti-
1 topics of current interest and importance,
Freedman & Navidi on caltopics of current interest and impor
MODELS FOR ADJUSTING THE CENSUS . .
o ® surveys of substantive research areas with
Efron & Tibshirani on promising statistical applications,
THE BOOTSTRAP
Le Cam on ® evaluations of research papers in specific
THE CENTRAL LIMIT THEOREM areas of statistics and probability,
AROUND 1935
Geisser on : ® discussions of classic articles from the
THE COLLECTED WORKS OF literature with commentary on their impact
GEORGE E. P. BOX on contemporary thought and practice,
Genest & Zidek on 4 . .
COMBINING PROBABILITY e comprehensive book reviews, and
DISTRIBUTIONS
Interviews with ®. interviews with distinguished statisticians
K DAVID BLACKWELL & T. W. ANDERSON J and probabilists.
N J

Statistical Science joins the Institute’s distinguished journals, The Annals of Statistics and The Annals of Probability, in
February 1986 and is included as a privilege of membership. Nonmember subscriptions are available to individuals and
organizations. All subscriptions to the Annals include a subscription to Statistical Science for 1986. For additional
information on how to receive Statistical Science, please write to the IMS Business Office.

IMS Business Office
3401 Investment Boulevard #7
Hayward, California 94545 (USA)




