BERNOULLI

Official Journal of the Bernoulli Society for Mathematical Statistics
and Probability

Volume Twenty Two Number Three August 2016 ISSN: 1350-7265

CONTENTS

Papers

ING, C.-K., CHIOU, H.-T. and GUO, M. 1301
Estimation of inverse autocovariance matrices for long memory processes

GONTSCHARUK, V., LANDWEHR, S. and FINNER, H. 1331
Goodness of fit tests in terms of local levels with special emphasis on higher criticism tests

ALBRECHER, H., IVANOVS, J. and ZHOU, X. 1364
Exit identities for Lévy processes observed at Poisson arrival times

BENTH, FE. and SUSS, A. 1383
Integration theory for infinite dimensional volatility modulated Volterra processes

SANTACROCE, M., SIRI, P. and TRIVELLATO, B. 1431
New results on mixture and exponential models by Orlicz spaces

JANSSEN, A. and DREES, H. 1448
A stochastic volatility model with flexible extremal dependence structure

DONEY, R., KLUPPELBERG, C. and MALLER, R. 1491
Passage time and fluctuation calculations for subexponential Lévy processes

LECUE, G. and MENDELSON, S. 1520
Performance of empirical risk minimization in linear aggregation

NGUYEN, X. 1535
Borrowing strengh in hierarchical Bayes: Posterior concentration of the Dirichlet base
measure

DELGADO-VENCES, F.J. and SANZ-SOLE, M. 1572

Approximation of a stochastic wave equation in dimension three, with application to
a support theorem in Holder norm: The non-stationary case

WANG, J. 1598
LP-Wasserstein distance for stochastic differential equations driven by Lévy processes

SART, M. 1617
Robust estimation on a parametric model via testing

PAKKANEN, M.S. and REVEILLAC, A. 1671

Functional limit theorems for generalized variations of the fractional Brownian sheet

(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 Two Number Three August 2016 ISSN: 1350-7265

CONTENTS
(Continued)

Papers

BIOCHE, C. and DRUILHET, P. 1709
Approximation of improper priors

MEISTER, A. 1729
Optimal classification and nonparametric regression for functional data

PAINDAVEINE, D. and VERDEBOUT, T. 1745
On high-dimensional sign tests

KLEY, T., VOLGUSHEYV, S., DETTE, H. and HALLIN, M. 1770
Quantile spectral processes: Asymptotic analysis and inference

ATCHADE, Y. 1808
Markov Chain Monte Carlo confidence intervals

SRIPERUMBUDUR, B. 1839
On the optimal estimation of probability measures in weak and strong topologies

KOIKE, Y. 1894

Quadratic covariation estimation of an irregularly observed semimartingale with jumps
and noise

ZHAO, J. and LENG, C. 1937
An analysis of penalized interaction models



	Contents
	Papers

	Contents
	Papers


