Bernoulli 18(4), 2012, 1467-1471

Author Index

Adams, T.M. Uniform approximation of Vapnik—Chervonenkis classes

Alquier, P. Model selection for weakly dependent time series forecasting

Alvarez-Esteban, P.C. Similarity of samples and trimming

Atchadé, Y.F. Limit theorems for some adaptive MCMC algorithms with subgeometric
kernels: Part 11

Aulbach, S. A multivariate piecing-together approach with an application to operational
loss data

Balkema, G. Sensitivity of the limit shape of sample clouds from meta densities

Bar-Lev, S.K. On the small-time behavior of subordinators

Bayer, V. A multivariate piecing-together approach with an application to operational
loss data

Behme, A. Distributions of exponential integrals of independent increment processes re-
lated to generalized gamma convolutions

Beran, J. On asymptotically optimal wavelet estimation of trend functions under long-
range dependence

Besald, M. Stochastic delay equations with non-negativity constraints driven by frac-
tional Brownian motion

Beskos, A. e-Strong simulation of the Brownian path

Beutner, E. Deriving the asymptotic distribution of U- and V-statistics of dependent data
using weighted empirical processes

Bonnéry, D. Uniform convergence of the empirical cumulative distribution function under
informative selection from a finite population

Breidt, FJ. Uniform convergence of the empirical cumulative distribution function under
informative selection from a finite population

Buchmann, B. Limit experiments of GARCH

Bulinski, A. Central limit theorems for the excursion set volumes of weakly dependent
random fields

Cator, E.A. Central limit theorem and influence function for the MCD estimators at gen-
eral multivariate distributions

Chan, K.-S. Inference of seasonal long-memory aggregate time series

Chauvet, G. On a characterization of ordered pivotal sampling

Chen, B.B. Convergence of the largest eigenvalue of normalized sample covariance
matrices when p and n both tend to infinity with their ratio converging to zero

Chen, J. Estimation in semi-parametric regression with non-stationary regressors

Coquet, F. Uniform convergence of the empirical cumulative distribution function under
informative selection from a finite population

Cuesta-Albertos, J.A. Similarity of samples and trimming

1350-7265 © 2012 ISI/BS

1310
883
606
975
455

1386
823

455

1172

137

24
1223

803

1361

1361
64

100
520
1448

1320

1405
678

1361
606


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

1468 Author Index

Dalalyan, A.S. Mirror averaging with sparsity priors

del Barrio, E. Similarity of samples and trimming

Del Moral, P. On adaptive resampling strategies for sequential Monte Carlo methods

Dette, H. Correction to “Asymptotic optimal designs under long-range dependence error
structure” Bernoulli 15 (2009) 1036-1056

Dette, H. Model checks for the volatility under microstructure noise

Diop, A. Convergence of some random functionals of discretized semimartingales

Doucet, A. On adaptive resampling strategies for sequential Monte Carlo methods

Embrechts, P. Sensitivity of the limit shape of sample clouds from meta densities

Falk, M. A multivariate piecing-together approach with an application to operational
loss data

Fasano, M.V. Continuity and differentiability of regression M functionals

Favaro, S. A class of measure-valued Markov chains and Bayesian nonparametrics

Favaro, S. Asymptotics for a Bayesian nonparametric estimator of species variety

Foondun, M. An asymptotic theory for randomly forced discrete nonlinear heat equations

Fort, G. Limit theorems for some adaptive MCMC algorithms with subgeometric kernels:
Part 11

Gamboa, F. Conditional large and moderate deviations for sums of discrete random vari-
ables. Combinatoric applications

Gao, J. Estimation in semi-parametric regression with non-stationary regressors

Guglielmi, A. A class of measure-valued Markov chains and Bayesian nonparametrics

Gugushvili, S. \/n-consistent parameter estimation for systems of ordinary differential
equations: bypassing numerical integration via smoothing

Guillotte, S. Bayesian estimation of a bivariate copula using the Jeffreys prior

Hallin, M. Skew-symmetric distributions and Fisher information — a tale of two densities

Hervé, L. A uniform Berry—Esseen theorem on M -estimators for geometrically ergodic
Markov chains

Hirose, Y. Reparametrization of the least favorable submodel in semi-parametric multi-
sample models

Huber, M. Spatial birth—death swap chains

Jasra, A. On adaptive resampling strategies for sequential Monte Carlo methods
Jureckova, J. Nonparametric multivariate rank tests and their unbiasedness

Kalina, J. Nonparametric multivariate rank tests and their unbiasedness

Kerkyacharian, G. Radon needlet thresholding

Khoshnevisan, D. An asymptotic theory for randomly forced discrete nonlinear heat
equations

Klaassen, C.A.J. /n-consistent parameter estimation for systems of ordinary differential
equations: bypassing numerical integration via smoothing

914
606
252

746
1421
1188

252
1386

455
1284
1002
1267
1042

975
1341

678
1002

1061
496

747

703

586
1031

252
229

229
391

1042

1061



Author Index

Klein, T. Conditional large and moderate deviations for sums of discrete random vari-
ables. Combinatoric applications
Koudou, A.E. Independence properties of the Matsumoto—Yor type

Le Guével, R. A Ferguson—Klass—LePage series representation of multistable multifrac-
tional motions and related processes

Le Pennec, E. Radon needlet thresholding

Ledoux, J. A uniform Berry—Esseen theorem on M -estimators for geometrically ergodic
Markov chains

Lee, A. Reparametrization of the least favorable submodel in semi-parametric multisam-
ple models

Lee, Y.K. Projection-type estimation for varying coefficient regression models

Leonenko, N. Correction to “Asymptotic optimal designs under long-range dependence
error structure” Bernoulli 15 (2009) 1036-1056

Leucht, A. Degenerate U- and V -statistics under weak dependence: Asymptotic theory
and bootstrap consistency

Ley, C. Skew-symmetric distributions and Fisher information — a tale of two densities

Li, D. Estimation in semi-parametric regression with non-stationary regressors

Li, D. On moving-average models with feedback

Lijoi, A. Asymptotics for a Bayesian nonparametric estimator of species variety

Ling, S. On moving-average models with feedback

Lockhart, R.A. Conditional limit laws for goodness-of-fit tests

Lopker, A. On the small-time behavior of subordinators

Lopuhad, H.P. Central limit theorem and influence function for the MCD estimators at
general multivariate distributions

Ma, Z. Accuracy of the Tracy—Widom limits for the extreme eigenvalues in white Wishart
matrices

Maejima, M. A class of multivariate infinitely divisible distributions related to arcsine
density

Maejima, M. Distributions of exponential integrals of independent increment processes
related to generalized gamma convolutions

Mammen, E. Projection-type estimation for varying coefficient regression models

Marchand, E. A unified minimax result for restricted parameter spaces

Maronna, R.A. Continuity and differentiability of regression M functionals

Matran, C. Similarity of samples and trimming

Matsui, M. Distributions of exponential integrals of independent increment processes
related to generalized gamma convolutions

Maurer, A. Thermodynamics and concentration

Miiller, G. Limit experiments of GARCH

Nardi, Y. The log-linear group-lasso estimator and its asymptotic properties
Nobel, A.B. Uniform approximation of Vapnik—Chervonenkis classes
Nolde, N. Sensitivity of the limit shape of sample clouds from meta densities

1469

1341
119

1099
391

703

586
177

746

552
747
678
735
1267
735
857
823

520

322

476

1172
177
635

1284
606

1172
434
64

945
1310
1386



1470 Author Index

Pages, G. Asymptotics of the maximal radius of an L" -optimal sequence of quantizers

Pan, G.M. Convergence of the largest eigenvalue of normalized sample covariance
matrices when p and n both tend to infinity with their ratio converging to zero

Park, B.U. Projection-type estimation for varying coefficient regression models

Patilea, V. A uniform Berry—Esseen theorem on M -estimators for geometrically ergodic
Markov chains

Peluchetti, S. e-Strong simulation of the Brownian path

Pepelyshev, A. Correction to “Asymptotic optimal designs under long-range dependence
error structure” Bernoulli 15 (2009) 1036-1056

Pérez-Abreu, V. A class of multivariate infinitely divisible distributions related to arcsine
density

Perron, F. Bayesian estimation of a bivariate copula using the Jeffreys prior

Picard, D. Radon needlet thresholding

Prieur, C. Conditional large and moderate deviations for sums of discrete random vari-
ables. Combinatoric applications

Priinster, 1. Asymptotics for a Bayesian nonparametric estimator of species variety

Rinaldo, A. The log-linear group-lasso estimator and its asymptotic properties

Roberts, G. e-Strong simulation of the Brownian path

Robinson, P.M. Inference on power law spatial trends

Roueff, F. Function-indexed empirical processes based on an infinite source Poisson
transmission Stream

Rovira, C. Stochastic delay equations with non-negativity constraints driven by fractional
Brownian motion

Sagna, A. Asymptotics of the maximal radius of an L" -optimal sequence of quantizers

Sakuma, N. Distributions of exponential integrals of independent increment processes
related to generalized gamma convolutions

Samorodnitsky, G. Function-indexed empirical processes based on an infinite source
Poisson transmission stream

Sato, K.-I. A class of multivariate infinitely divisible distributions related to arcsine den-
sity

Saussereau, B. Transportation inequalities for stochastic differential equations driven by
a fractional Brownian motion

Schilling, R. Coupling property and gradient estimates of Lévy processes via the symbol

Schlemm, E. Multivariate CARMA processes, continuous-time state space models and
complete regularity of the innovations of the sampled processes

Segers, J. Asymptotics of empirical copula processes under non-restrictive smoothness
assumptions

Sen, B. Bootstrap confidence intervals for isotonic estimators in a stereological problem

Shumeyko, Y. On asymptotically optimal wavelet estimation of trend functions under
long-range dependence

Smith, J.Q. Tree cumulants and the geometry of binary tree models

Soulier, P. Function-indexed empirical processes based on an infinite source Poisson
transmission stream

360

1405
177

703
1223

746
476
496
391

1341
1267

945
1223
644
783
24
360
1172
783

476

1
1128

46

764
1249

137
290

783



Author Index

Spodarev, E. Central limit theorems for the excursion set volumes of weakly dependent
random fields

Stadje, W. On the small-time behavior of subordinators

Stelzer, R. Multivariate CARMA processes, continuous-time state space models and com-
plete regularity of the innovations of the sampled processes

Strawderman, W.E. A unified minimax result for restricted parameter spaces

Stute, W. Efficient estimation of moments in linear mixed models

Sued, M. Continuity and differentiability of regression M functionals

Sztonyk, P. Coupling property and gradient estimates of Lévy processes via the symbol

Timmermann, F. Central limit theorems for the excursion set volumes of weakly depen-
dent random fields

Tong, H. On moving-average models with feedback

Tsai, H. Inference of seasonal long-memory aggregate time series

Tsybakov, A.B. Mirror averaging with sparsity priors

Vallois, P. Independence properties of the Matsumoto—Yor type

Véhel, J.L. A Ferguson—Klass—LePage series representation of multistable multifrac-
tional motions and related processes

Vetter, M. Model checks for the volatility under microstructure noise

Walker, S.G. A class of measure-valued Markov chains and Bayesian nonparametrics

Walsh, A. Extended Ito calculus for symmetric Markov processes

Wang, J. Coupling property and gradient estimates of Lévy processes via the symbol

Wang, Q. Empirical likelihood for single-index varying-coefficient models

Wintenberger, O. Model selection for weakly dependent time series forecasting

Woodroofe, M. Bootstrap confidence intervals for isotonic estimators in a stereological
problem

Wu, P. Efficient estimation of moments in linear mixed models

Xue, L. Empirical likelihood for single-index varying-coefficient models

Yohai, V.J. Continuity and differentiability of regression M functionals
Yu, Y. On the inclusion probabilities in some unequal probability sampling plans without
replacement

Zihle, H. Deriving the asymptotic distribution of U- and V-statistics of dependent data
using weighted empirical processes

Zhigljavsky, A. Correction to “Asymptotic optimal designs under long-range dependence
error structure” Bernoulli 15 (2009) 1036-1056

Zhu, L.-X. Efficient estimation of moments in linear mixed models

Zwiernik, P. Tree cumulants and the geometry of binary tree models

1471

100
823

46
635
206

1284
1128

100
735
1448
914

119

1099
1421

1002
1150
1128
836
883

1249
206

836

1284

279

803

746
206
290



