Probability -
Theory .

Continuation of

Zeitschrift fir Wahrscheinlichkeitstheorie

479

485

497
505

529

567

1

67

87

97
109
129

143

149

159

179

195

213

223

245

261
279

291

Volume 74 Number4 1987 (Lastissueofthisvolume)
G.D. LIn: On Characterizations of Distributions via Moments of Record
Values

F. Papangelou: On the Absence of Phase Transition in Continuous One-
Dimensional Gibbs Systems with no Hard Core

R.C. Bradley: |dentical Mixing Rates

T.M. Liggett: Applications of the Dirichlet Principle to Finite Reversible
Nearest Particle Systems.

A. Carverhlil: Furstenberg’s Theorem for Nonlinear Stochastic Systems

A.Yu. Zaltsev: On the Gaussian Approximation of Convolutions under
Multidimensional Analogues of S.N. Bernstein's Inequality Conditions

P. Hall, J.S. Marron: Extent to which Least-Squares Cross-Validation
Minimises Integrated Square Error in Nonp tric Density Estimation

K. Grll: Onthe Rate of Convergence in Strassen’s Law of the Iterated
Logarithm

K. Oelschléger: A Fluctuation Theorem for Moderately Interacting Diffusion
Processes

J.F LeGall, M. Yor: Etude asymptotique des enlacements du mouvement
brownien autour des droites de I'espace

Volume 75 Number1 1987

M. Rosenblatt: Remarks on Limit Theorems for Nonlinear Functionals of
Gaussian Sequences

P.March, A.-S. Sznitman: Some Connections Between Excursion Theory
and the Discrete Schradinger Equation with Random Potentials

R.D. DeBlassle: The Lifetime of Conditioned Brownian Motion in Certain
Lipschitz Domains

A. Hildebrand: On the Limit Distribution of Discrete Random Variables

K. Grill: Erdds-Révész Type Bounds for the Length of the Longest Run from
a Stationary Mixing Sequence

G.J. Morrow: Central Limit Theorem for Linearly Dependent Fields of
Continuous Elements

E. Key: Computable Examples of the Maximal Lyapunov Exponent
M.D. Brennan, R. Durrett: Splitting Intervals I1: Limit Laws for Lengths

K. Marton: Isomorphisms of Certain Correlated Probability Spaces and of
Discrete Memoryless Correlated Sources

T.P. Hill: A Sharp Partitioning-Inequality for Non-Atomic Probability
Measures Based on the Mass of the Infimum of the Measures

C.-R. Hwang, S.-J. Sheu: A Generaiization of Chernoff Inequality Via
Stochastic Analysis

Volume 75 Number2 1987

P.J. Fitzsimmons: On the Excursions of Markov Processes in Classical
Duality

X. Guyon: Variations de champs gaussiens stationnaires: application a
I'identification

A. Greven: Couplings of Markov Chains by Randomized Stopping Times.
Part I: Couplings, Harmonic Functions and the Poisson Equation

D. Ptelfer: On a Joint Strong Approximation Theorem for Record and Inter-
Record Times

P. Dupuls, H.J. Kushner: Asymptotic Behavior of Constrained Stochastic
Approximations via the Theory of Large Deviations

J.D. Samur: On the Invariance Principle for Stationary ¢-Mixing Triangular
Arrays with Infinitely Divisible Limits

P.de Jong: A Central Limit Theorem for Generalized Quadratic Forms

D. Diirr, S. Goldsteln, J.L. Lebowitz: Self-Diffusion in a Non-Uniform one
Dimensional System of Point Particles with Collisions

J.-L. Journé: Structure des cocyles markoviens sur I'espace de Fock

Covered by Zentralblatt fir Mathematik
and Current Mathematical Publications

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

The Annals of Probability. ®
WWw.jstor.org




IMS LECTURE NOTES — MONOGRAPH SERIES

This series provides an avenue for the rapid, but carefully refereed, publication of
important research results in comprehensive form and expository style. These volumes
should be of great value to researchers and advanced students in statistics, probability,
and related fields. The series editor is Shanti S. Gupta, Purdue University.

ZONAL POLYNOMIALS
by Akimichi Takemura

A self-contained development of zonal polynomials in the frame-
work of standard multivariate analysis.

Zonal polynomials have been used extensively

in the study of noncentral multivariate distributions. 110 pages
This easily understood treatment uses List price $15
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The volume contains thirty expositary
and research papers by leaders in the field.

by James Berger and Robert Wolpert
A comprehensive presentation and criticism of the likelihood prin-
ciple and its generalizations.

6 THE LIKELIHOOD PRINCIPLE

This book provides a non-technical development
of the likelihood principle with attention

to some of its surprising implications 217 pages
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