
Contents

Vol. 24, No. 4, 2015

Recursive Tracking Algorithm for a Predictable Time-Varying Parameter of a Time Series

E. Belitser and P. Serra 243

Gaussian Approximation to the Extreme Value Index Estimator of a Heavy-Tailed
Distribution under Random Censoring

B. Brahimi, D. Meraghni, and A. Necir 266

Extended GMANOVA Model with a Linearly Structured Covariance Matrix

J. Nzabanita, D. von Rosen, and M. Singull 280

Higher Order Accurate Procedures to Compare Two Normal Populations

A. Rukhin 292

Variance Inequalities for Quadratic Forms with Applications

P. Yaskov 309

/abstract/mmstat/15/mmstat0243_abstract.pdf
/abstract/mmstat/15/mmstat0266_abstract.pdf
/abstract/mmstat/15/mmstat0280_abstract.pdf
/abstract/mmstat/15/mmstat0292_abstract.pdf
/abstract/mmstat/15/mmstat0309_abstract.pdf



