communications in statistics




Communicationsin
Statistics— T heory
and Methods

Volume 36, Number 14
November 1, 2007

Special Issue on the

2005 ASMDA International Symposium on
Applied Stochastic Models and Data Analysis

Guest Editors
Stéphane Lallich and
Dominique Pastor

L\ Taylor & Francis
S Taylor &Francis Group



Taylor & Francis
Taylor & Francis Grouy

! "#HISHN &
()1 1
& * & ,-.I" & , , . &0
/0& 0" . 188  &2& &- & 1& 38&&
/o0& 0' . 0& & -& ) &V #
3 4 & 5& & -,/ +!1 #3 6801 &
7 & & 8&& 0& 88, 9 7 5& &)
., &0 & 1& - & 00& & 30& & -
-, & && & - , & &)
3 &'#./, , 03 && - &,
., ., && 3& 2 &0 38& 1 3&8& - -
&& 3 && & ,0 &- 1,
&<&0802& - & & - )7 &&
& 388& &&280=& 3 &2&3&0 1 3 &2 &3& = & &0 3&2&
& 3&8& && &0)
&, 00& &1 && & &/ & , /| 42
&& &1 0 22 0 , 0& ) &
& &-, && & & & 142 &&
, 0& && 0 &2&0 &
& - 01 & ) && 0 & & &
& & 2 & 002& - &.I' -& & &)
>8& & 2& & &3 2& 18&0 & & -
)5 4 70 & - 3
&&0 1 & =
/) &ll& & 70 . -
3&& 0 3& & & &0 & -
& & 0;-)?2&(,0 7 5& &3 & 1
3 2 1& ,2 &7 - & S& - & & &
0 & 0& &3 0& =
2& & &5 8& 4 1& & -
g0 # ?27@& ? & 0 & & & - &
., ., & 0; &5& 0 - &( 6
. && 3&  &,&1& - & & &, &
y &&)
>& & 2& & & &2&3&)(3 & @ 00

i & 1 3&&-, , &)



&& &2&3& & 7 @& .2 &6 &, OA. , & . 0
& 2& , 808 &7 @ & ? &

4 :
10 /40 . &/ 4- 2 ;
(2& 5 ,(1 & B& 2&18&4& 05& 0C )

1 &7E &

7TF7 5& &
E D/E *+! ./ &



>& &0/ 2 & & - 0&&0& &
% &'

L, & - &L&, - &

0&

(

&% - &, 0 - &
&

T S I N R

7, - &0 1 - -&0

& &02 1& G & -/142 &6&3
0!

7, -&7 E&- 1&/4
1! 11

.- <&0 28 & 2& &
- & , 420& & &3 &&
11 &

21.34 5 6

& 0 &7 - &l42
17 8

( & 0 -/2 2& &3 2&(
- &28&

200 12'25 112
H'& ', .

(& 11 !

& 0- /& ' &-, '
o, do

& ,& E& & /0& 3

E&2 &3

l! I

7, 0&-/08& E&&

1-456

30,&
& &

/ 0&



