BERNOULLI

Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Nineteen Number Two May 2013 ISSN: 1350-7265

CONTENTS

Papers
BHAMIDI, S., VAN DER HOFSTAD, R. and HOOGHIEMSTRA, G.
Weak disorder in the stochastic mean-field model of distance II
STEIN, M.L.
On a class of space—time intrinsic random functions
KUCHLER, U. and SORENSEN, M.
Statistical inference for discrete-time samples from affine stochastic delay differential
equations

HOFFMANN, M., ROSENBAUM, M. and YOSHIDA, N.

Estimation of the lead-lag parameter from non-synchronous data

HOBZK HAFF, L.

Parameter estimation for pair-copula constructions

PENG, L., QIAN, L. and YANG, J.

Weighted estimation of the dependence function for an extreme-value distribution
BELLONI, A. and CHERNOZHUKOV, V.

Least squares after model selection in high-dimensional sparse models

GRIFFITHS, R.C. and SPANO, D.

Orthogonal polynomial kernels and canonical correlations for Dirichlet measures

LOEFFEN, R., CZARNA, I. and PALMOWSKI, Z.

Parisian ruin probability for spectrally negative Lévy processes

PEKOZ, E.A., ROLLIN, A. and ROSS, N.

Total variation error bounds for geometric approximation

MOURRAT, J.-C.

On the rate of convergence in the martingale central limit theorem

LECUE, G. and MENDELSON, S.

On the optimality of the aggregate with exponential weights for low temperatures

ARIAS-CASTRO, E. and GRIMMETT, G.R.

Cluster detection in networks using percolation

363

387

409

426

462

492

521

548

599

610

633

646

676

The papers published in Bernoulli are indexed or abstracted in Current Index to Statistics,
Mathematical Reviews, Statisctical 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

	Contents
	Papers


