ISSN (0090-5364)

THE ANNALS

of

STATISTICS

AN OFFICIAL JOURNAL OF THE
INSTITUTE OF MATHEMATICAL STATISTICS

Nonparametric I nference
Periodic boxcar deconvolution and Diophantine

approximation. .................... IAIN M. JOHNSTONE AND MARC RAIMONDO 1781
An adaptation theory for nonparametric

confidenceintervals. ................coiiint T. TONY CAI AND MARK G. Low 1805
Robust nonparametic inference

forthemedian........................ VICTOR J. YOHAI AND RUBEN H. ZAMAR 1841
Sieve empirica likelihood ratio tests for

nonparametric functions....................... JIANQING FAN AND JIAN ZHANG 1858

The Hough transform estimator ... ALEXANDER GOLDENSHLUGER AND ASSAF ZEEVI 1908
Wavelet-based estimation with multiple

sampling rates. .. ....ovviii PETER HALL AND SPIRIDON PENEV 1933
On the testability of the CAR assumption..................ccooiiinn, ERIC A. CATOR 1957
On optimal spatial subsample size

for variance estimation. . ... .. DANIEL J. NORDMAN AND SOUMENDRA N. LAHIRI 1981

Bayesian Analysis

New approaches to Bayesian CONSIStenCy . .........ovvevuvieanann.. STEPHEN WALKER 2028
On the posterior distribution of the number of
componentsinafinitemixture................. ... ..ol AGOSTINO NOBILE 2044

Density Estimation

Equivalence theory for density estimation, Poisson processes and
Gaussian white noise with drift. .. .. LAWRENCE D. BROWN, ANDREW V. CARTER,
MARK G. Low AND CUN-HUI ZHANG 2074

Attributing a probability to the shape of
aprobability density ... PETER HALL AND HONG Qo1 2098

Bump hunting with non-Gaussian kernels
PETER HALL, MICHAEL C. MINNOTTE AND CHUNMING ZHANG 2124
Experimental Design
Optimal designs for a class of nonlinear regression models
HOLGER DETTE, VIATCHESLAV B. MELAS AND ANDREY PEPELYSHEV 2142
Geometric isomorphism and minimum aberration for
factorial designs with quantitative factors .. SHAO-WEI CHENG AND KENNY Q. YE 2168
Inference for Diffusions

Estimators of diffusions with randomly spaced discrete observations:
Agenera theory ................. YACINE AiT-SAHALIA AND PERA. MYKLAND 2186

Nonparametric estimation of scalar diffusions based on
low frequency data.. EMMANUEL GOBET, MARC HOFFMANN AND MARKUS REIR 2223

Hidden Markov Models
Asymptotic properties of the maximum likelihood estimator in autoregressive models

with Markov regime. ..... RANDAL Douc, ERIC MOULINES AND TOBIAS RYDEN 2254
Asymptotic operating characteristics of an optimal change point
detection in hidden Markov models............................ CHENG-DER FUH 2305
Correction

Smooth discrimination analysis. . . . . ENNO MAMMEN AND ALEXANDRE B. TSYBAKOV 2340

Vol. 32, No. 5—October 2004



