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Proceedings of the Symposium on Applied Probability, Sheffield, August 1989. The purpose
of the Sheffield Symposium on Applied Probability was to focus attention on some of the
prominent directions in applied probability. This volume contains several major papers
covering models in epidemiology, genetics, random fields, branching processes, random
walks, directed polymers and evolution time-scales. The reader will find a broad array of
interesting problems discussed in the eighteen technical articles included in this volume.
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Higher Order Asymptotics
by Jayanta K. Ghosh

These lecture notes are concerned with Edgeworth expansions, higher
order efficiency, expansion of posterior, probability matching priors and
- related topics. The lectures were originally presented at the NSF-
CBMS Regional Conference held at Chapel Hill, North Carolina, in
August 1991.

Contents
Introduction

Edgeworth Expansions, Curved Exponentials, and Fisher Consistent
Estimates

Third Order Efficiency for Curved Exponentials

Curvature and Information Loss

Expansion of Posterior, Bayes Estimate and Bayes Risk

Third Order Efficiency, Admissibility, and Minimaxity

Small Sample Efficiency |

Magic Formula, Bartlett Correction, and Matching Probabilities
Noninformative Priors

The New Likelihoods and the Neyman-Scott Problems

Bibliography
Pages .....ccccceeeecceannnn viii+110
List price...cceeceeeecieannccnn $25
ASA/IMS Price................. $15
Order prepaid from:

Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
Hayward, California 94545-3819 (USA)



