BERNOULLI

Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Twenty One Number Four November 2015 ISSN: 1350-7265

CONTENTS

Papers

BEN ALAYA, M., HAJJI, K. and KEBAIER, A. 1947
Importance sampling and statistical Romberg method

REBELLES, G. 1984
Pointwise adaptive estimation of a multivariate density under independence hypothesis

OGIHARA, T. 2024
Local asymptotic mixed normality property for nonsynchronously observed diffusion
processes

ADAMCZAK, R. and BEDNORZ, W. 2073
Some remarks on MCMC estimation of spectra of integral operators

AKASHL F, LIU, Y. and TANIGUCHI, M. 2093
An empirical likelihood approach for symmetric «-stable processes

VOS, P. and WU, Q. 2120
Maximum likelihood estimators uniformly minimize distribution variance among
distribution unbiased estimators in exponential families

BOURGUIN, S. 2139
Poisson convergence on the free Poisson algebra
FANG, X. and ROLLIN, A. 2157

Rates of convergence for multivariate normal approximation with applications to dense
graphs and doubly indexed permutation statistics

CHONG, C. and KLUPPELBERG, C. 2190
Integrability conditions for space—time stochastic integrals: Theory and applications

CHEN, F. and NKURUNZIZA, S. 2217
Optimal method in multiple regression with structural changes

GIACOMIN, G. and MERLE, M. 2242
Weak noise and non-hyperbolic unstable fixed points: Sharp estimates on transit and exit
times

BULL, A.D. 2289

Adaptive-treed bandits

(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 One Number Four November 2015 ISSN: 1350-7265

CONTENTS
(Continued)

Papers

MINSKER, S. 2308
Geometric median and robust estimation in Banach spaces

HU, Y., NUALART, D., TINDEL, S. and XU, F. 2336

Density convergence in the Breuer—-Major theorem for Gaussian stationary sequences

ZHALI, J. and ZHANG, T. 2351
Large deviations for 2-D stochastic Navier—Stokes equations driven by multiplicative Lévy
noises

VETTER, M. 2393
Estimation of integrated volatility of volatility with applications to goodness-of-fit testing

DELEAVAL, L. and DEMNI, N. 2419
Probabilistic proof of product formulas for Bessel functions

KUTOYANTS, Y.A. 2430
On ADF goodness-of-fit tests for perturbed dynamical systems

BECK, S., BLATH, J. and SCHEUTZOW, M. 2457
A new class of large claim size distributions: Definition, properties, and ruin theory

PITMAN, J. and TRAN, N.M. 2484
Size-biased permutation of a finite sequence with independent and identically distributed
terms

BOROWIECKA-OLSZEWSKA, M., JASIULIS-GOLDYN, B.H., 2513
MISIEWICZ, J.K. and ROSINSKI, J.

Lévy processes and stochastic integrals in the sense of generalized convolutions

BOSCH, P. and SIMON, T. 2552
On the infinite divisibility of inverse Beta distributions
GALTCHOUK, L.I. and PERGAMENSHCHIKOV, S.M. 2569

Efficient pointwise estimation based on discrete data in ergodic nonparametric diffusions
Author Index 2595



	Contents
	Papers

	Contents
	Papers


