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Markovian [461]. martingale [447, 146].
martingales [70, 223]. Math

[111, 246, 24, 25, 142, 196, 324, 149).
Mathematical [434]. Matrix

[655, 681, 607, 569, 586, 598, 39, 318, 560].
Maximal [665]. maximin [281, 550].
Maximum

[533, 47, 607, 166, 524, 522, 476, 135, 97].
Maxiset [338, 633, 349]. maxisets [323].
Maxwell [683]. Mean

619, 55, 142, 361, 418, 593, 210, 334, 304,
328, 335, 364, 29, 2, 79, 18, 576, 32].
mean-value [29]. Means [634, 81, 55, 142].
Measure [645]. Measurement

[677, 676, 221, 246, 317, 311]. measures
[386, 345, 141, 69]. median [36, 55, 142].
medians [55, 142]. Meier [248, 33, 229].
memory [280]. Method [612, 344, 215, 231,
263, 194, 472, 523, 3, 459, 84, 541, 410, 50].



Methods [111, 361, 246, 24, 25, 434, 142
196, 324, 149, 578]. minimal [45]. Minimax
236, 614, 457, 354, 162, 421, 478, 132, 448,
450, 600, 301, 644, 140, 52, 65, 80, 205, 23,
17, 12, 24, 25, 123, 150, 350, 96, 298, 473)].
minimaxity [87, 144]. minimizers [399).
Minimum

446, 30, 302, 476, 581, 84, 451, 50]. mirror
[369]. Miscategorized [677]. Mises

[684, 515, 293]. Mises-type [515]. Missing
[678, 626, 182]. Mitscherlich [654]. Mixed
[675, 232, 549, 588]. mixed-effects [549].
mixed-rates [588]. Mixing

(631, 661, 663, 226, 409, 62, 228, 556).
Mixture [673, 487, 430, 590]. ML [683].
MLE [528, 175, 208]. Mode

453, 622, 573, 471]. Model

660, 683, 612, 620, 649, 60, 445, 498, 430, 344,
9270, 157, 226, 158, 289, 152, 305, 393, 459
110, 101, 317, 311, 519, 122, 301, 442, 433, 560,
426, 216, 427, 594, 302, 348, 465, 276, 395].
modeling [323]. Models

678, 613, 655, 617, 614, 434, 636, 680, 404,
435, 665, 646, 382, 36, 44, 406, 387, 524, 529,
431, 254, 261, 130, 205, 244, 269, 543, 563,
185, 345, 267, 544, 255, 493, 3. 204, 396, 590,
37, 188, 549, 278, 251, 390, 20, 40, 191, 394,
240, 546, 509, 466, 97, 403, 182, 601].
Moderate [682, 227, 223, 582, 389].
Modification [677, 416]. Modified

[41, 124]. modulated [336]. Moment

[588, 353, 432, 287, 547).
moment-empirical [287]. moment-type
[353]. Moments

[673, 606, 400, 468, 475, 518]. Monotone
[402, 547, 231]. Monotonicity

(684, 641, 362]. Monro [388, 661]. most
[103]. Motion [675, 77, 86, 111]. moving
[579]. MR1202799 [149]. MR1257978 [25].
MR1257983 [24]. MR1324693 [142].
MR1372016 [111]. MR1692715 [196].
MR1841806 [246]. MR1979746 [324].
Multi [641, 393, 392, 465]. multi-channel
[393, 392]. Multi-level [641]. multi-way

[465]. Multichannel [277].
multidimensional [536, 540]. Multilevel
[677]. multinomial [67]. multiparameter
[76, 88, 72]. Multiple

630, 524, 590, 588, 595]. multiple-set [595].
multiplicative [122, 416]. Multiplicity
[647]. multiscale [333]. Multivariate
653, 657, 613, 555, 332, 673, 624, 459, 274,
366, 43, 178, 382, 469, 515, 438, 203, 584,
116, 421, 79, 110, 172, 530, 161, 187, 300,
389, 572, 15, 257, 383).

N [459]. natural [303, 418, 593, 54].
nearest [397]. nearly [108]. Necessary
[653, 657, 148]. NEF [361]. Negative [620].
neighbor [397]. Nevzorov [149]. Neyman
[256]. no [111, 246, 24, 25, 142, 196, 324].
noise [528, 339, 232, 7, 185, 393, 225, 165
202, 600, 195]. noises [408]. noisy [375].
Nominal [677]. Non

[468, 475, 655, 654, 330, 636, 208, 224, 337].
Non-Central [655]. non-degenerate [337].
Non-estimability [330]. non-existence
[208]. Non-Linear [654]. non-standard
[224]. Non-uniform [468, 475].
nonasymptotic [184]. noncentral [280].
noncentrality [590]. Noncommutative
[221, 246]. nonhomogeneous [567, 73].
Nonlinear

(609, 344, 490, 261, 26, 296, 317, 311, 84, 494].
nonnegative [586, 328]. Nonparametric
653, 657, 376, 643, 502, 476, 304, 289, 367,
640, 306, 310, 368, 186, 284, 161, 202, 578,
375, 380, 216, 556, 429, 60, 596, 349, 43, 362,
44, 76, 88, 343, 424, 74, 379, 263, 333, 402,
328, 233, 119, 241, 23, 17, 12, 24, 25, 277
421, 478, 238, 172, 396, 139, 187, 228, 499
415, 350, 312, 195, 155, 97, 32, 182].
nonregular [72]. norm [320, 222]. Normal
(130, 29, 107, 430, 270, 79, 123, 318, 68, 561,
133, 592]. Normality [653, 657, 679, 366, 49
413, 522, 39, 125, 101, 432, 57, 20, 46).
normalization [479]. normalized

[218, 253]. normed [446]. norms [49]. note



281, 312, 484, 331]. NPMLE [182].
nuisance [177, 543, 188, 143]. null [236].
number [245, 5, 21, 18]. numbers

[346, 189, 410]. Numerical [675].

observations [179, 82, 307, 161].
Occupation [636]. off [529]. offspring [18].
Oja [635]. Omnibus [329]. on-line [441].
One [414, 497, 66, 59, 304, 328, 2, 312, 313).
One-dimensional [414]. one-half [497].
one-sample [66]. one-sided

[304, 328, 312, 313]. online [572]. Operator
[567, 259, 598, 352]. Operator-based [567].
operators [472]. Optimal

210, 74, 275, 643, 639, 341, 654, 285, 578,
616, 122, 638, 96, 6, 437, 281, 288, 254, 152,
570, 575, 75, 117, 139, 545, 239]. optimality
(177, 5, 9, 92, 355, 196, 171, 243, 293].
Optimally [313]. Oracle

[445, 586, 327, 351, 305, 519]. oracles [231].
Order [605, 684, 635, 669, 602, 479, 177, 357
212, 520, 408, 583, 80, 205, 266, 574, 464, 37,
239, 561, 554, 219, 32]. Ordered [646, 551].
ordering [571]. ordinal [465]. origin [360].
orthogonal [273]. Ostensibly [625].
Outliers [618, 623, 625, 455].

P [435]. PAC [399]. paper [149]. parallel
[554, 571]. Parameter

82, 272, 166, 558, 157, 85, 522, 408, 26, 118
458, 2, 75, 117, 101, 19, 34, 99, 121, 209, 348).
Parameters [609, 177, 406, 270, 587, 7, 173,
551, 159, 87, 144, 590, 188, 251, 597, 427,
441, 143, 525, 546, 276, 466]. Parametric
[420, 622, 524, 533, 267, 145, 278, 148|.
parametrization [593]. Pareto [597]. Part
[506, 513]. partial [340, 254, 205, 244, 576).
Past [658]. Path [486]. Path-dependent
[486]. paths [295, 514]. PDE [135]. PDE’s
[121]. Pearson [618, 623, 638].
Penalization [612]. Penalized [666, 231].
penalties [235]. penalty [256, 463]. period
339]. Periodic [613, 400, 339, 269].
periodically [247]. periodicity [458].

periods [3]. permutation [390, 181].
permutations [10]. perspectives [512].
Perturbation [143]. perturbed [38].
Pfanzagl [176]. Phillips [563]. Piecewise
[462, 481]. Pinsker [232]. plots [536, 414].
plug [483]. plug-in [483]. Point

633, 184, 288, 326, 438, 482, 48, 30, 414, 132,
392, 145, 356, 106, 38, 151]. points

[503, 524, 336]. Pointwise

530, 199, 309, 457, 535, 243, 426]. Poisson
678, 567, 683, 583, 368]. polynomial

[481, 418, 281, 327, 21]. polynomials

[156, 556]. polytomous [60, 345].
population [47, 188]. Populations

652, 656, 116, 561]. posed [529, 543].
Posedness [676]. positive

501, 506, 513, 329]. possibly [444, 115].
Post [643]. Post-Processing [643].
posterior [445, 72, 130, 2, 148, 294]. Power
(629, 623, 479, 31]. powerful [103]. pp [434].
precedence [414]. Precision [681].
predictable [558]. predicting [110].
Prediction [344, 637, 259, 470]. Predictive
(620, 628]. Preliminary [442, 433].
presence [343, 415]. Principle

[682, 147, 308]. principles [389, 250, 151].
prior [445]. priority [142]. priors [349].
Probabilities [603, 636, 380]. Probability
[626, 647, 208, 201, 96]. problem

[288, 326, 456, 164, 316, 482, 478, 346, 342,
392, 139, 174, 206, 95, 140]. Problems

633, 361, 177, 304, 126, 114, 540, 132, 224,
352, 534, 287, 121, 14, 566]. procedures
[44, 570, 345, 561, 579, 585, 73]. Process
[627, 610, 567, 528, 438, 388, 248, 502, 213,
587, 408, 280, 249, 28, 368, 87, 144, 18, 122,
250, 146, 234, 73, 422, 489]. Processes

(682, 631, 13, 11, 642, 527, 147, 400, 211, 200,
9262, 259, 456, 492, 536, 555, 530, 424, 490
35, 373, 412, 70, 81, 109, 217, 520, 518, 158,
233, 289, 583, 98, 266, 341, 118, 414, 108,
568, 202, 120, 506, 513, 409, 9, 145, 576, 168,
258, 276, 22]. Processing [643]. Product
[434, 435, 425, 94, 459, 141, 69, 404]. profile



[471]. projection [445]. Properties

(613, 524, 528, 266, 483, 9, 287, 105, 547, 31,
73, 219]. property [16, 565]. proportional
[265]. pseudo [524]. Purely [144]. purity
[375).

QML [613]. quadratic

[261, 26, 507, 151, 562, 105]. Quantile

669, 663, 429, 341, 322, 71, 53, 308, 422, 495,
553, 489]. Quantiles [672, 89, 61].
quantitative [410]. Quantization

[439, 207, 206]. quantizations [252].
quantum [354, 220, 221, 246, 375]. Quasi
[197, 586, 465]. quasi-Bayesian [586].
Quasi-convex [197]. quasi-symmetry
[465]. questions [570].

Radon [478]. Random

659, 605, 608, 661, 664, 610, 649, 646, 429,
156, 210, 559, 407, 103, 247, 402, 522, 533, 472,
584, 452, 78, 125, 501, 506, 513, 512, 62, 549,
55, 142, 279, 380, 591, 390, 146, 46, 38, 489).
random-effects [549]. randomized [399].
range [296]. rank

[147, 115, 103, 91, 274, 601]. ranking [312].
Rao [246, 221]. rare [21]. Rate

[35, 208, 579, 445, 602, 263, 122, 554]. Rates
[667, 643, 199, 74, 309, 141, 588, 128, 96].
Ratio [413, 615, 315, 35, 547, 571]. ratios
[290]. Rayleigh [557]. Real [663].
Real-Valued [663]. reconstruction

[316, 393]. Record [674, 662, 557]. records
[4, 149]. recovery [269, 285, 139].
Rectangular [671]. Recursive [558].
reduced [601]. regenerative [3]|. regions
[85]. Regression [660, 678, 418, 667, 648,
676, 640, 654, 622, 627, 578, 680, 60, 303,
361, 281, 362, 555, 343, 74, 379, 373, 254,
261, 291, 402, 158, 236, 7, 119, 241, 26, 457
345, 100, 208, 421, 296, 396, 131, 307, 101,
37, 139, 499, 415, 389, 572, 84, 190, 426, 195,
160, 20, 71, 53, 40, 594, 6, 422, 495, 553].
regressive [226]. regret [140]. Regular
[617, 214, 29, 206, 133]. regularity [30].
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Regularization [352, 534]. regularizations
[529, 563]. regularized [588]. reign [577].
related

361, 56, 327, 351, 164, 482, 304, 478, 31].
relation [224]. Relative [637, 229].
Reliability [668]. remark [183]. Renewal
[109, 461, 502]. representation

[248, 322, 51]. Representations

[691, 127, 264, 324]. Resampling [611].
Residual [520, 645, 262]. Residuals

[618, 627, 115, 312, 160]. resolution [64].
respect [229, 160]. Response

(677, 435, 553]. Responses [626].
Restoration [185]. restricted [85]. result
[654]. Results

(650, 555, 573, 401, 109, 217, 273, 499, 31].
reversed [602]. Révész [572]. review [593].
revisited [593, 448, 450]. reward [502].
Riemannian [372, 419]. right [343]. Risk
[570, 399, 316, 132, 68, 504, 106, 128].
Risk-optimal [570]. risks [463]. Robbins
[388, 661]. Robust [136, 157, 84, 79, 276].
Robustness [172, 455, 575]. Rosen [434].
Roy [435, 459]. ruin [380]. rules [504, 323].
RWRE [621].

S [434]. S. [459]. Saddlepoint [584].
Sample [679, 605, 619, 295, 596, 361, 418,
66, 59, 89, 456, 2, 94, 380, 337, 140, 148, 592].
sampled [462]. Samples [680, 326, 15, 383].
sampling [123, 121, 134, 97]. saturated
[95]. Scale [673, 652, 656, 551, 68, 99, 40].
scheme [236, 67]. schemes

[22, 13, 11, 27, 129, 534]. Score

[643, 568, 31]. score-functions [568].
seasonal [280]. Second

205, 266, 239, 357, 518, 583, 80, 37].
Second-order [266, 357]. Selecting [649].
Selection

(640, 188, 444, 481, 445, 498, 289, 367, 426].
Self [253, 218]. Self-normalized [253, 218].
Semi [622, 524, 98]. semi-Markov [98].
Semi-Parametric [622, 524].
semimartingale [93, 394].



Semiparametric

430, 226, 225, 165, 357, 191, 394].
Separation [680]. Sequences

(631, 340, 589, 477, 280, 243, 323, 151].
Sequential

233, 269, 147, 262, 408, 289, 19, 34, 239].
serial [91]. Serials [672]. Series [609, 558,
200, 262, 215, 470, 100, 483, 273, 105]. set
[284, 346, 342, 595, 566]. set-valued [566].

setting [501]. setup [166]. shape [339, 137].

Sharp [320, 676, 507, 231, 203]. Sheppard
[440]. Shift [390, 357, 92]. shifts [407].
Shiryaev [73]. shorth [325, 153]. shortt
[213]. shrinkage [357]. sided

[304, 328, 312, 313]. sieves [50]. sign

[44, 76, 88, 455]. Signal

633, 540, 162, 237, 242, 277, 82, 534, 600)].
signed [386]. simple [208, 91]. simplicial
[503]. simulation [476, 451].
simulation-based [476, 451].

simultaneous [90]. Sine [670]. single [519].

single-index [519]. Size [605, 2, 416, 148].
sizes [442, 433]. skew [432]. Skewness
[679, 635, 447]. Skitovich [167]. slightly
[452]. slippage [140]. Sloan [374]. Small
(632, 587, 225, 306, 310, 165, 202]. Smirnov
[596]. smooth [288, 321, 204, 307, 101, 187].
smoothed [229]. smoothing

351, 104, 244, 75, 117, 122, 356, 97).
smoothness [378, 112, 64]. Sobolev [285].
Solution [647, 675, 139, 140]. solutions
[437, 267]. Some

469, 580, 401, 217, 126, 114, 512, 287, 646,
387, 275, 70, 29, 574, 28, 110, 202, 224, 273,
504, 160, 191, 151, 227, 223, 601, 227).
Space [675, 107, 386, 374, 94]. spaces

[85, 446, 425, 439, 209]. spacing [45].
spacings [10, 219]. sparse [323, 509).
Spatial [282, 663, 373, 347]. spatially
[119, 155]. special [565]. specification
[394]. Spectral [529, 247, 518, 234]. speed
[272]. sphere [15]. sphericity [569]. spite
[330]. spline [131]. splines [351, 379].
Square [618, 5]. squared [8]. Squares
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(617, 527, 26, 131, 307, 108, 235]. Srivastava
[434]. stability [497]. stable

303, 497, 118, 318, 329, 87]. standard [224].
State [636, 375]. Stationarity [400, 527].
Stationary [631, 503, 555, 573, 528, 267, 78
447, 299, 307, 409]. Statist

[111, 246, 24, 25, 142, 196, 324, 149).
Statistic [638, 539, 589, 447, 46].
Statistical

[660, 678, 156, 518, 599, 3, 609, 647, 394, 536,
70, 267, 186, 172, 285, 557, 546]. Statistics
(605, 684, 434, 615, 669, 418, 479, 461, 515,
212, 333, 194, 328, 582, 91, 574, 67, 464, 224,
9298, 337, 293, 31, 106, 347, 14, 652, 656, 181,
151, 592]. Status [648, 291, 190]. Stein
[231, 357, 504]. Stein-rules [504]. step
[416]. Stochastic

[93, 146, 675, 81, 381, 267, 135, 159, 568, 27,
42,129, 121, 416, 579, 585, 541, 466, 554].
stratified [47]. strict [527, 362]. strictly
329]. Strong [536, 667, 322, 62, 61, 456,
492, 580, 74, 248, 213, 100, 510]. Strongly
[158, 437, 247, 234]. Structural [564].
Structure [434, 435, 574, 459, 404].
structured [560]. Structures [664, 201].
Student [539, 547]. Studentized [335, 364].
Study [224]. sub [533]. sub-ballistic [533].
subclass [303]. Subject [677].
subsampling [279]. suffering [367].
Sufficiency [189]. sum [125]. Summaries
[679]. sums [340, 62, 576, 218, 253]. sup
[320, 222, 576]. sup-functionals [576].
sup-norm [320, 222]. Superefficient [178].
superkernel [484]. supermartingale [587].
Supervised [514]. Supplement [253].
support [113, 206]. supported [358].
Supremum [642]. sure [325]. survey

[570, 22, 13, 11]. survival [41]. switching
[395]. Symmetric

[664, 652, 656, 602, 497, 5, 55, 142].
symmetrization [69]. symmetrized [141].
symmetry [186, 174, 92, 465]. Systems
668, 225, 165, 554, 571].



T [434]. tables [465]. Tail

314, 672, 615, 665, 663, 547]. tailed

[659, 279]. Tails [625]. tangents [180].
TAR [490]. tensor [425]. terms [554].
Terrell [671]. tessellations [29]. Test

653, 657, 623, 363, 610, 596, 136, 315, 487
378, 387, 524, 332, 5, 333, 334, 328, 18, 442,
433, 92, 355, 383, 83, 298, 473]. Testing

[43, 362, 406, 163, 630, 641, 230, 434, 278,
576, 432, 15, 644, 435, 319, 569, 527, 177,
200, 412, 520, 304, 472, 236, 225, 23, 17, 12,
24, 25, 126, 114, 306, 310, 368, 421, 478, 195,
566, 348, 155, 240, 404, 148]. Tests

618, 629, 31, 634, 376, 366, 66, 59, 36, 76,
455, 469, 536, 5, 103, 116, 550, 249, 193, 186,
255, 414, 256, 568, 9, 145, 329, 565, 274].
Theil [332]. their [200, 520, 125, 274].
theorem [35, 70, 280, 78, 510, 167, 197, 209).
Theorems

631, 468, 475, 212, 341, 228, 279, 61, 71, 53].
theoretic [270]. theoretical [401]. Theory
626, 605, 655, 272, 413, 381, 109, 48, 221,
246, 296, 506, 513, 10, 286, 292, 595, 181].
Third [32]. Third-order [32]. Three [328].
threshold [490]. tied [576]. tied-down
[576]. Tikhonov [563]. Time [609, 645, 675,
558, 211, 200, 262, 169, 555, 215, 470, 518
266, 458, 551, 483, 575, 120, 105, 121].
time-varying [558]. tomography
[164, 354, 375]. Total [154, 584, 581].
tracking [558]. Transform [638, 478, 329].
transformation [412]. Transformed [684].
transient [3]. transition [214]. treatment
[544]. treatments [245]. trend [178, 260].
Triangular [675, 228, 552]. trimmed

335, 364, 582]. Truncated [408, 681, 673,
615, 322, 579, 585, 495, 553, 531].
truncation [546]. Twice [637]. Two

[596, 366, 199, 118, 645, 675, 77, 86, 111, 430,
103, 482, 472, 550, 544, 551, 337, 15, 561, 383].
two-component [430]. Two-sample

[596, 337]. two-treatment [544]. two-way
[103]. Type [618, 667, 515, 5382, 100, 249,
306, 310, 37, 353, 63]. Types [647].
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unbiased [55, 142, 252]. Uncertain [648].
uncorrelated [591]. unequal [442, 433].
unified [261, 590, 14]. Uniform

(682, 667, 248, 415, 468, 475, 341, 68, 243, 51].
Uniform-in-Bandwidth [682]. uniformity
[363, 83]. unimodal [197]. Units [652, 656].
univariate [503]. universal [100, 131].
universally [133]. unknown

339, 598, 457, 367, 112, 352, 251, 40)].
unlinking [592]. unstable [108]. Upper
[501, 506, 513, 210]. use [200]. using

596, 456, 545, 556).

V [655]. V. [149]. Validation [677]. value
[272, 593, 559, 29, 224, 294]. Valued

[663, 340, 566]. Values [674, 647, 662, 557].
Vapnik [342]. Varentropy [658]. variable
210, 328, 374]. Variables [401, 614, 664,
646, 226, 321, 125, 62, 591, 227, 223].
Variance

(545, 562, 349, 382, 211, 115, 54, 412).
Variance-optimal [545]. Variate [655, 39].
variation [376, 581, 63, 154, 133]. Various
[652, 656]. varying [558, 216, 594].
varying-coefficient [216]. vector [107].
Versions [173]. versus [243]. via

[481, 608, 643, 289, 307, 519, 576, 432, 84, 675].
View [633, 184]. Vitality [669]. volatility
[466]. Volterra [675].

walk [522, 533]. walks [584, 55, 142)].
Warped [517]. Wasserstein [666]. Watson
[249]. Watson-type [249]. wave [275].
Wavelet [112, 555, 58]. Wavelets [494].
Wavelets-based [494]. way [103, 465].
weak [602, 587, 30, 600, 356, 410]. weakly
[75, 117, 234]. Weighted

[424, 81, 527, 281, 89, 515, 599, 425, 576].
weighted-Gini [599]. weighting [523].
Weights [626]. white [339, 232]. Whitney
[589]. whose [107]. width [166]. Wigner
[354]. Wishart [655]. within [5]. without
37, 252, 546]. Wolfowitz [651]. work [176].
Wozniakowski [374].
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