BERNOULLI

Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Twenty Four Number Three August 2018 ISSN: 1350-7265

CONTENTS

BOUCHARD, B., ELIE, R. and MOREAU, L. 1613
Regularity of BSDEs with a convex constraint on the gains-process

LEE, C. and NEAL, P. 1636
Optimal scaling of the independence sampler: Theory and practice

FRIKHA, N. 1653
On the weak approximation of a skew diffusion by an Euler-type scheme

AY, N., JOST, I., LE, H.V. and SCHWACHHOFER, L. 1692
Parametrized measure models

AGAPIOU, S., ROBERTS, G.O. and VOLLMER, S.J. 1726
Unbiased Monte Carlo: Posterior estimation for intractable/infinite-dimensional models

HAN, F,, XU, S. and ZHOU, W.-X. 1787
On Gaussian comparison inequality and its application to spectral analysis of large random
matrices

QIAO, W. and POLONIK, W. 1834
Extrema of rescaled locally stationary Gaussian fields on manifolds

VATS, D., FLEGAL, J.M. and JONES, G.L. 1860

Strong consistency of multivariate spectral variance estimators in Markov chain Monte
Carlo

DECROUEZ, G., GRABCHAK, M. and PARIS, Q. 1910
Finite sample properties of the mean occupancy counts and probabilities

PITMAN, J. and TANG, W. 1942
Tree formulas, mean first passage times and Kemeny’s constant of a Markov chain

KEELER, H.P,, ROSS, N. and XIA, A. 1973
When do wireless network signals appear Poisson?

BOSSY, M. and OLIVERO, H. 1995
Strong convergence of the symmetrized Milstein scheme for some CEV-like SDEs

ARUTYUNYAN, L.M. and KOSOV, E.D. 2043
Deviation of polynomials from their expectations and isoperimetry

KHASMINSKII, R.Z. and KUTOYANTS, Y.A. 2064

On parameter estimation of hidden telegraph process

(continued on the inside cover)

The papers published in Bernoulli are indexed or abstracted in Current Index to Statistics,
Mathematical Reviews, Statistical Theory and Method Abstracts-Zentralblatt (STMA-Z),
and Zentralblatt fiir Mathematik (also avalaible on the MATH via STN database and
Compact MATH CD-ROM). A list of forthcoming papers can be found online at http://www.
bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal-papers


http://www.bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal-papers
http://www.bernoulli-society.org/index.php/publications/bernoulli-journal/bernoulli-journal-papers

BERNOULLI

Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Twenty Four Number Three August 2018 ISSN: 1350-7265

CONTENTS

(Continued)

KNAPIK, B. and SALOMOND, J.-B. 2091
A general approach to posterior contraction in nonparametric inverse problems

KOSKELA, J., JENKINS, P.A. and SPANO, D. 2122

Bayesian non-parametric inference for A-coalescents: Posterior consistency and a
parametric method

BUCHSTEINER, J. 2154
The function-indexed sequential empirical process under long-range dependence

SAUMARD, A. 2176
On optimality of empirical risk minimization in linear aggregation

ALETTI, G., GHIGLIETTI, A. and VIDYASHANKAR, A.N. 2204
Dynamics of an adaptive randomly reinforced urn

ANDIJEL, E., MOUNTFORD, T. and VALESIN, D. 2256
Equilibrium of the interface of the grass-bushes-trees process

EGUCHLI, S. and MASUDA, H. 2278
Schwarz type model comparison for LAQ models

SINOVA, B., GONZALEZ-RODRIGUEZ, G. and VAN AELST, S. 2328
M-estimators of location for functional data

GOTZE, F,, NAUMOV, A., TIKHOMIROV, A. and TIMUSHEYV, D. 2358
On the local semicircular law for Wigner ensembles

MIJATOVIC, A. and VOGRINC, J. 2401

On the Poisson equation for Metropolis—Hastings chains



	Contents
	Contents

