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Nearly 8400 articles from “core” and ‘“related”
journals and books indexed for 1984.

e Complete coverage of 63 journals in statistics
and related fields.

e Statistics articles selected and indexed from
over 300 other journals.

® Subject index lists each article alphabetically
according to each important word in its title.

® Subject index also lists articles alphabetically
according to key words not appearing in the title.

e Author index lists each article under the name
of each author.

e Reasonable prices:

IMS/ASA Members —$15
Other individuals —$20
Other institutions —$40

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Volumes 2-10 are available now at the above prices. Publication of Volume
11(1985) is expected late in 1986. Orders for Volume 11 are now being accepted at the
above prices, with shipping upon availability. Please specify applicable rate and volume
number(s) desired. Order prepaid from:

IMS Business Office
3401 Investment Blvd. #7
Hayward, CA 94545 (USA)
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The Annals of Probability
Vol. 14 January 1986 No.1

Articles

Tail behaviour for suprema of empirical processes
ROBERT J. ADLER AND LAWRENCE D. BROWN
Weighted empirical and quantile processes
- MIKLOs CsORGO, SANDOR CsORGO, LAJos HORVATH AND DaviD M. MasoN
Normal and stable convergence of integral functions of the empirical distribution function
MIKLOs CsORGO, SANDOR Cs6RGO, LaJos HORVATH AND DavIiD M. MAsON
A process in a randomly fluctuating environment ... ................. NEAL MADRAS
A control problem arising in the sequential design of experiments
S. P. LALLEY AND G. LORDEN
Law of large numbers and central limit theorem for linear chemical reactions with
diffusion ......... e e e e e PETER KOTELENEZ
On the influence of the extremes of an i.i.d. sequence on the maximal spacings
PauL DEHEUVELS
Exact convergence rate in the limit theorems of Erdés—Rényi and Shepp
PAauL DEHEUVELS, Luc DEVROYE AND JAMES LYNCH
Matrix normalized sums of independent identically distributed random vectors
PHILIP S. GRIFFIN
On the distributions of sums of symmetric random variables and vectors
HERMAN RUBIN AND THOMAS SELLKE
On strong invariance principles under dependence assumptions . . ... ... ERNST EBERLEIN
On Itd stochastic integration with respect to p-stable motion: inner clock, integrability of
sample paths, double and multiple integrals . .. .J. RoSINSKI AND W. A. WOYCZYNSKI
Asymptotic behaviour of stable measures near theorigin . ................ M. RYZNAR
Absolute continuity of stable seminorms ............. T. ByczkowsKI AND K. SAMOT1J
Second-order approximation in the conditional central limit theorem
DIETER LANDERS AND LOTHAR ROGGE
Fisher information and detection of a Euclidean perturbation of an independent stationary
PIOCESS .« o oo e v v evn v vnenneenneeneeneeansenennnss J. MICHAEL STEELE
Entropy and the central limit theorem ....................... ANDREW R. BARRON

Book Review

Reviews of Introduction to Stochastic Integration K. L. Chung and R. J. Williams,
Stochastic Calculus and Applications R. J. Elliott, and Semimartingales: A Course on
Stochastic Processes M. Metivier . . .............ciiinn.. PHILIP PROTTER




STATISTICAL
SCIENCE

ka review journal of the institute of mathematical statistich

EXECUTIVE EDITOR: Morris H. DeGroot, Carnegie-Mellon University
EDITORS: David R. Brillinger, University of California, Berkeley
‘ J. A. Hartigan, Yale University
Paul Switzer, Stanford University
On the occasion of its fiftieth anniversary, the Institute of Mathematical Statistics announces publication of Statistical
Science, a new quarterly review journal in statistics and probability. Statistical Science will present the full range of

contemporary statistical thought at a modest technical level accessible to the broad community of practitioners, teachers,
researchers, and students in statistics and probability.

Featuring in early issues

(o O \
D.A. Freedman & W.C. Navidi, “Regression models . . . .
for adjusting the 1980 census” with discussion by . dlSCuSS.IODS of methqdologlcal apd theoreti-
J.B. Kadane, E.P. Ericksen, A.P. Dempster, K.M. cal topics of current interest and importance,
Wolter, A. Madansky, I.P. Fellegi, L.E. Moses,
and G. Nathan

L. LeCam, “The central limit theorem around 1935~
with discussion

B. Efron & R. Tibshirani, “The bootstrap method for
assessing statistical accuracy” with discussion by

e surveys of substantive research areas with
promising statistical applications,

® cvaluations of research papers in specific

J. A. Hartigan areas of statistics and probability,
R. A. Thisted, “Computing environments for data . . . .
analysis” with discussion e discussions of classic articles from the
P. C. Fishburn, “The axioms of subjective prob- literature with commentary on thelr. impact
ability” with discussion on contemporary thought and practice,

F. L. Bookstein, “Size and shape spaces for landmark . X
data in two dimensions” with discussion by D. G. | | ® comprehensive book reviews, and
Kendall, N. Cressie, P. D. Sampson, G. Campbell,

and C. Goodall e interviews with distinguished statisticians
Interviews with David Blackwell, T. W. Anderson, probabilists.
k Erich Lehmann, Persi Diaconis, and Charles Steinj \ J

Statistical Science joins the Institute’s distinguished journals, The Annals of Statistics and The Annals of Probability, in
February 1986 and is included as a privilege of membership. Nonmember subscriptions are available to individuals and
organizations. All subscriptions to the Annals include a subscription to Statistical Science for 1986. For additional
information on how to receive Statistical Science, please write to the IMS Business Office.
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