ISSN (0090-5364)

THE ANNALS
of
STATISTICS

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

The 2002 Wald Memorial Lectures

Population theory for boosting ensembles ............................. LEO BREIMAN 1
Consistency in Boosting
Three papers on boosting: An introduction. . ... VLADIMIR KOLTCHINSKII AND BIN YU 12
Process consistency for AdaBoost .......... ... i WENXIN JIANG 13
On the Bayes-risk consistency of regularized
boosting methods....................... GABOR LUGOSI AND NICOLAS VAYATIS 30
Statistical behavior and consistency of classification methods
based on convex risk minimization .............. .. i TONG ZHANG 56
Discussions

Discussion of boosting papers
PETER L. BARTLETT, MICHAEL 1. JORDAN AND JON D. MCAULIFFE 85

Discussion of boosting papers. ............. PETER J. BICKEL AND YA’ACOV RITOV 91

Discussion of boosting papers .................... PETER BUHLMANN AND BIN YU 96
Discussion of boosting papers .............. JEROME FRIEDMAN, TREVOR HASTIE,

SAHARON ROSSET, ROBERT TIBSHIRANI AND J1 ZHU 102

Discussion of boosting papers ................c.ooouinn. VLADIMIR KOLTCHINSKII 107

Discussion of boosting papers .......... YOAV FREUND AND ROBERT E. SCHAPIRE 113

Rejoinders

RejJoINder. .. ... e WENXIN JIANG 117

Rejoinder ...t GABOR LUGOSI AND NICOLAS VAYATIS 124

ReJOINAET . . ..ot e TONG ZHANG 128

Classification
Optimal aggregation of classifiers in statistical learning . ... ALEXANDRE B. TSYBAKOV 135

Multivariate Analysis

On the Stahel-Donoho estimator and depth-weighted means of multivariate data
YIJUN ZUO, HENGJIAN CUI AND XUMING HE 167

Influence function and maximum bias of projection depth based estimators
YIJUN ZUO, HENGIJIAN CUI AND DENNIS YOUNG 189

Estimation of proportional covariances in the presence of certain linear restrictions
SOREN TOLVER JENSEN AND JESPER MADSEN 219

On the forward and backward algorithms of projection pursuit ................ Mu ZHU 233

Nonparametric Estimation under Order Restrictions
Consistent estimation of distributions with type II bias with applications
in competing risks problems.......... HAMMOU EL BARMI AND HARI MUKERIJEE 245
Sequential Analysis

Asymptotic properties of doubly adaptive biased coin designs
for multitreatment clinical trials................ FEIFANG HU AND LI-XIN ZHANG 268

Optimality of the CUSUM procedure in continuous time. ... GEORGE V. MOUSTAKIDES 302
A generalized EWMA control chart and its comparison with the optimal

EWMA, CUSUM and GLR schemes............. DONG HAN AND FUGEE TSUNG 316
Models and Algorithms for Discrete Data

Multinomial-Poisson homogeneous models for contingency tables . ... JOSEPH B. LANG 340

MM algorithms for generalized Bradley—Terry models.............. DAvVID R. HUNTER 384

Vol. 32, No. 1—February 2004



