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Submission of Papers. Papers to be submit-
ted for publication should be sent to the Editor
of the Annals of Probability. (For current ad-
dress, see the latest issue of the Annals.) The
original (or xerox copy) should be submitted
with two additional copies on paper that will
take ink corrections. The manuscript will not
normally be returned to the author; when ex-
pressly requested by the author, one copy of
the manuscript will be returned.

Preparation of Manuscripts. Manuscripts
should be typewritten, entirely double-spaced,
including references, with wide margins at sides,
top and bottom. Dittoed or mimeographed pa-
pers are acceptable only if completely legible;
xerox copies are preferable. When technical
reports are submitted, all extraneous sheets and
covers should be removed.

Submission of Reference Papers. Copies
(preferably two) of unpublished or not easily
available papers cited in the manuscript should
be submitted with the manuscript.

Title and Abbreviated Title. This title should
be descriptive and as concise as is feasible, i.e.,
it should indicate the topic of the paper as
clearly as possible, but every word in it should
be pertinent. An abbreviated title to be used as
a running head is also required, and should be
given below the main title. This should nor-
mally not exceed 35 characters. For example, a
title might be “A Limit Theorem for Condi-
tioned Recurrent Random Walk Attracted to a
Stable Law,” with the running head “Limit
Theorem for Recurrent Random Walk” or pos-
sibly “Recurrent Random Walk Attracted to a
Stable Law,” depending on the emphasis to be
conveyed.

Summary. Each manuscript is required to con-
tain a summary which will be printed immedi-
ately after the title, clearly separated from the
rest of the paper. Its main purpose is to inform
the reader quickly of the nature and results of
the paper; it may also be used as an aid in
retrieving information. The length of a sum-
mary will clearly depend on the length and
difficulty of the paper, but in general it should
not exceed 150 words. It should be typed on a
separate page, under the heading “Summary,”
followed by the title of the paper. Formulas
should be used as sparingly as possible. The
summary should not make reference to results
or formulas in the body of the paper—it should
be self-contained.

Footnotes. Footnotes should be reduced to a
minimum and, where possible, should be re-
placed by remarks in the text or in the refer-
ences; formulas in footnotes should be avoided.
Footnotes in the text should be identified by
superscript numbers and typed together, dou-
ble-spaced on a separate page.

Key Words. Included as the first footnote on
page 1 should be the headings:

American Mathematical Society 1980 subject
classifications. Primary —; Secondary—.
Key words and phrases.

The classification numbers representing the
primary and secondary subjects of the article
may be found with instructions for its use in the
Mathematical Reviews Annual Subject Index-
1980. The key words and phrases should de-
scribe the subject matter of the article; gener-
ally they should be taken from the body of the
paper.

Identification of Symbols. Manuscripts for
publication should be clearly prepared to insure
that all symbols are properly identified. Distin-
guish between “oh” and “zero”; “ell” and “one”;
“epsilon” and “element of’; “kappa” and “kay,”
etc. Indicate also when special type is required
(Greek, German, script, boldface, etc.); other
letters will be set in italics. Acronyms should be
introduced sparingly.

Figures and Tables. Figures, charts, and dia-
grams should be prepared in a form suitable for
photographic reproduction and should be
professionally drawn twice the size they are to
be printed. (These need not be submitted until
the paper has been accepted for publication.)
Tables should be typed on separate pages with
actt):f)mpanying footnotes immediately below the
table.

Formulas. Fractions in the text are preferably
written with the solidus or negative exponent;

a+bd

c+d’and

thus, (a + b)/(c + d) is preferred to

@27~ or 1/(27) to -2—1; Also, a®® and as ) are

preferred to a” and as,, respectively. Compli-
cated exponentials should be represented with
the symbol exp. A fractional exponent is pref-
erable to a radical sign.

References. References should be typed dou-
ble-spaced and should follow the style:

[6] Doob, J. L. (1944). The elementary Gaus-
sian processes. Ann. Math. Statist. 15 229-
282.

In textual material, the format “... Doob
(1944) ...” is normally referred to “... Doob
[5] ...” Multiple references can be distin-

guished as “. . . Doob (1944a) . . .” Abbreviations
for journals should be taken from a current
index issue of Mathematical Reviews.

Proofs. Author will ordinarily receive galley
proofs. Corrected galley proofs should be sent
to the Managing Editor of the Annals of Prob-
ability. (For current address, see the latest issue
of the Annals.)
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Essays on the Prediction Process by Frank Knight

This work concerns a new approach to continuous time random processes
due originally to the author, but extended and consolidated by P. A. Meyer
and others. It is a fluid and subjective approach, in distinction to the rigid and
objective one prevalent in other treatments. This leads to a broad unification
of method, and consequently to a setting of almost universal applicability.
Each of the four essays contains a different aspect of the subject, without being
exhaustive.

Essay l. Introduction, Construction, and Fundamental Properties. . ..

0. Introduction . ... .. ...
1. The Prediction Process of a Right-Continuous Process with Left
Limits .
2. Prediction Spaces and Ray Topologies .........................
3. A View Toward Applications ......... ... ... ... .. ... ... ......
References .. ... .. .. . . .. ...

Essay Il. Continuation of an Example of C. Dellacherie. . ... .. ... ..

1. The Process Ry ... .
2. The Prediction Process of Ry .. ... .. ... . . . . . . . . .
3. Connections With the General Prediction Process ............. ..

References . . ... . .

Essay Ill. Construction of Stationary Strong-Markov Transition
Probabilities. . .. ....... ... ... . ... ..

References . ... ...

Essay IV. Application of the Prediction Process to Martingales ... ...

0. Introduction .. ... ...
1. The Martingale Prediction Spaces . ............................
2. Transition to the Initial Setting: The Levy System of a Process . .. ..
3. On Continuous Local Martingales . ........................... .
References .. ... ... ... . . . ...
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