THE ANNALS OF PROBABILITY

YOLUME 3 APRIL 1975 No. 2

Articles

A uniform theory for sums of Markov chain transition probabilities
RoBERT COGBURN
First passage distributions of processes with independent increments
P. W. MiLLAR
A stopped Brownian motion formula. .. ........ ... .. Howarp M. TaAYLOR
Sample path behavior for Brownian motion in Banach spaces. .J. KUELBS
On the existence and path properties of stochastic integrals
OrLAav KALLENBERG
The law of large numbers for subsequences of a stationary process
JurLius Buum AxD BENNETT EISENBERG
On the distribution of the maximum of the sequence of sums of inde-
pendent random variables.......... T. GErGELY AND 1. I. YEZHOW
On building random variables of a given distribution. .. GERARD LETAC
Iterated logarithm results for weighted averages of martingale difference
Sequences. .. ............ e R. J. ToMKINS
A generalization of Ornstein’s d distance with applications to information
theory. ... RoBERT M.GRAY, DAvID L. NEUHOFF AND PAUL C. SHIELDS
Decomposition of functions of bounded variation. . . GARY L. GRUNKEMEIER

Short Communications

A new decomposition of infinitely divisible distributions
D. N. SHANBHAG AND J. GANI
A new bound for standard p-functions.............. ... V. M. JosHr
A note on the “lack of memory” property of the exponential distribution
G1ORGE MARSAGLIA AND ALBERTO TUBILLA
A characterization of the kernel limy oV for sub-Markovian resolvents
V) e J. C. TayLoOR
Diffusion approximation of non-Markovian processes. . . M. 'RANK NORMAN
Deux inégalités concernant les opérateurs de Burkholder sur les martin-
gales. ... MAURIZIO PRATELLI
On a martingale property for the total variation of sample spacings
Marex KANTER
On a Glivenko-Cantelli theorem for weighted empiricals based on inde-
pendent random variables..................... RapuEY S. SinGH
On conditional medians.............. ... ... ... ... .... R. J. ToMKINS
Recurrent random walks on countable Abelian groups of rank 2
LeopoLp FratTo aAND JOEL Prrr

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to [&

L2

The Annals of Statistics. MIKOIS ®

WWW.jstor.org



CATALOG OF PUBLICATIONS OF THE INSTITUTE OF
MATHEMATICAL STATISTICS

ANNALS INDEX

The Annals of Mathematical Statistics, Indexes to Volumes 1-31, 193060, edited
by J. Arthur Greenwood, Ingram Olkin and I. Richard Savage, 1962, xiii + 658
pp. Subscribers Cost—$10.00, Domestic Members Cost—$5.00, Overseas
Members Cost—$4.00.

Order directly from Robert Elashoff, Treasurer, Business Office, 1367 Laurel
Street, San Carlos, California 94070.

STATISTICAL RESEARCH MONOGRAPHS

This series is sponsored jointly by the Institute of Mathematical Statistics and
the University of Chicago. Discount to members of IMS is 10 percent.

The passage problem for a stationary Markov chain by J. H. B. IKemperman,
1961, 127 pp. List price—$5.00.

Statistical inference for Markov processes by Patrick Billingsley, 1961, 75 pp.
List price—$4.75.

Sequential identification and ranking procedures by Robert E. Bechhofer, Jack
Kiefer and Milton Sobel, 1968, xvii 4+ 420 pp. List price—$17.50.

The analysis of frequency data by Shelby J. Haberman, 1974, 432 pp. List
price—$20.00.

Order directly from the University of Chicago Press, 5750 Ellis Avenue, Chicago,
Illinois 60637.

SELECTED TABLES IN MATHEMATICAL STATISTICS

This series of volumes is prepared by the Committee of Mathematical Tables of
the Institute of Mathematical Statistics and is published by the American
Mathematical Society for the IMS. Discount to members of IMS is 25 percent.
Selected tables in mathematical statistics, Vol. I, edited by H. L. Harter and D. B.
Owen, 1970, vi 4+ 405 pp. $8.60 (estimated price).

Selected tables in mathematical statistics, Vol. II, edited by H. L. Harter and
D. B. Owen, 1974, approximately vii + 350 pp. Estimated price is about the
same as Vol. 1.

Order directly from the American Mathematical Society, P. O. Box 6248,
Providence, Rhode Island 02904, Attention: Sales Department.

Contents—Continued

A note on sampling with replacement............................. E. Benton CoBB 500

Upper and lower posterior probabilities for discrete distributions
RoBerT KLEYLE 504

Approximate Bayes solutions to some nonparametric problems. . ... ..M. GoLpsTEIN 512
Arguments for Fisher’s permutation test........ .. ANpERs ODEN AND Hans WepeL 518

On the use of ranks for testing the coincidence of several regression lines
J. N. Aprcure 521

Convergence of the reduced empirical process for non-i.i.d. random

VECLOTS. L . oo GreorGg NEUHAUS 528
An approximate inverse for the covariance matrix of moving average

and autoregressive ProCesSes. . .......................oiiiiii.. Paur SHAMAN 532
A note on the consistency of maximum likelihood estimates for finite

families of stochastic processes................................ P. E. CaiNes 539
Markov decision processes with a new optimality criterion: Continuous

B, . STRATTON C. JAQUETTE 547

Lower semicontinuous stochastic games with imperfect information
SaiLes K. Sengupra 554



