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Recent and forthcoming highlights:
Bayesian inference for time series with stable innovations, Z Qiou and N Ravishanker
Dickey-Fuller, lagrange multiplier and combined tests for a unit root in autoregressive
time series, K Oya and H Y Toda
An improvement of Akaike' s FPE criterion to reduce its variability, X de Luna
A k-factor GARMA long-memory model, W A Woodward, Q C Cheng and H L Gray
Tests for deterministic versus indeterministic cycles, A Harvey and M Streibel
Unit root tests based on unconditional maximum likelihood estimation for the
autoregressive moving average, D W Shin and W A Fuller
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During the last 25 years Time Series Analysis has become one of the most important
and widely used brances of Mathematical Statistics. Its fields of application range
from neurophysiology to astrophysics and it covers such well-known areas as
economic forecasting, study of biological data, control systems, signal processing
and communications and vibrations engineering. The Journal of Time Series
Analysis was started in 1980 and has since become the leading journal in its field,
publishing papers on both fundamental theory a«t1applications.
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Recent and forthcoming highlights:
• Non-parametric Bayesian Estimation of a Spatial Poisson Intensity, J. Heikkinen

& E. Arias
• Markov Random Fields with Higher-order Interactions, H. Tjelmeland & J.

Besag
• Exact Sampling from a Continuous State Space, D.J. Murdoch & P.J. Green
• A Full Bayesian Non-parametric Analysis Involving a Neutral to the Right

Process, S. Walker & P. Damien
• Estimating the Population Survival Function Using Additional Information

Recorded Over Time: a Filter Based Approach, T. Martinussen & T. H. Scheike

The Scandinavian Journal ofStatistics is a vital source of information for all those
interested in the latest advances in the development of statistical methods, and their
novel application in problems arising from substantive research problems. It is an
essential journal for both professionals and students, and for college and university
libraries.
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