
Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Fourteen Number Three August 2008 ISSN: 1350-7265

CONTENTS

Papers
McCULLAGH, P. 593

Marginal likelihood for parallel series

STUTE, W. and WANG, J.-L. 604
The central limit theorem under random truncation

HU, J. and YAN, G. 623
Asymptotic normality and consistency of a two-stage generalized least squares estimator
in the growth curve model

AUE, A., HORVÁTH, L., HUŠKOVÁ, M. and KOKOSZKA, P. 637
Testing for changes in polynomial regression

LEEB, H. 661
Evaluation and selection of models for out-of-sample prediction when the sample size is
small relative to the complexity of the data-generating process

BARDET, J.-M., BIBI, H. and JOUINI, A. 691
Adaptive wavelet-based estimator of the memory parameter for stationary Gaussian
processes

REN, J.-J. 725
Smoothed weighted empirical likelihood ratio confidence intervals for quantiles

BOBECKA, K. and WESOŁOWSKI, J. 749
Kshirsagar–Tan independence property of beta matrices and related characterizations

BARNDORFF-NIELSEN, O.E. and HUBALEK, F. 764
Probability measures, Lévy measures and analyticity in time

PECCATI, G. and TAQQU, M.S. 791
Central limit theorems for double Poisson integrals

DARSES, S. and NOURDIN, I. 822
Asymptotic expansions at any time for scalar fractional SDEs with Hurst index H > 1/2

HULT, H. and SAMORODNITSKY, G. 838
Tail probabilities for infinite series of regularly varying random vectors

MEERSCHAERT, M., WU, D. and XIAO, Y. 865
Local times of multifractional Brownian sheets


