For those of you who need to know what’s happening in statistics . . .

The Institute of Mathematical Statistics

\

and

The American Statistical Association

announce publication of

CURRENT INDEX TO
STATISTICS:
APPLICATIONS, METHODS AND
THEORY

An annual computerized index to the statistical literature

Coverage—Over 7,000 articles in “core” and “related” journals are indexed. Author index and index
by key words. Example of subject index (complete reference to journal, volume, pages, etc., is
given):

K™~ Important word
Asymptotic Properties of Non-linear Least Squares Estimators ® R. 1. Jennrich
Interval Estimation of Non-linear Parametric Functions ® Halpern, Mantel
Interval Estimation of Non-linear Parametric Functions, II ® M. Halpern
' On a Problem in Non-linear Prediction Theory ® J. B. Robertson
Convergence in Non-linear Regression ® T. Tornheim

Non-linear Regression with Minimal Assumptions ® H. M. Wagner
y Non-linear

*\90( Discrimination Among Mechanistic Models ® G.E.P. Box
L New Analysis of Variance Model for Nonadditive Data ® J. Mandel
Simplified Experimental Design ® M. J. Box

Who should subscribe—All individuals who spend any significant fraction of their time doing
statistics. Anyone who spends more than one hour per year looking for an article on a particular
topic in statistics or redeveloping some technique that already exists in the literature will find it
cost effective to have a personal copy of this index.

Editor—Brian L. Joiner, University of Wisconsin. Assistant Editor—Jessie M. Gwynne

Management Committee—Donald A. Gardiner, Chairman; Heebok Park, Seymour Geisser, David
Hoaglin, David L. Wallace

Subscription Rates—Vols. 1,2,3 (per vol.)
Nonmember $ 18.00; Member $ 9.00
Vol. 4, 5 (per vol.)
Nonmember $ 22.00; Member $ 11.00

Send orders and remittance to—

The Institute of Mathematical Statistics
Business Office

3401 Investment Blvd. Suite 6
Hayward, California 94545

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to éﬁ%}ﬁ

The Annals of Probability. ®
WWW.jstor.org




The Institute of
Mathematical Statistics

announces the publication of

Directions in Time Series

Table of Contents

Keynote Address
Can We Predict Where “Time Series” Should Go Next? John W. Tukey

Time Series Models
Parametric Time Series with Some Applications George E. P. Box
Maximum Likelihood Estimation for Vector Autoregressive Moving Average
Models T. W. Anderson

Computer Packages and Graphics
What Will Your Time Series Analysis Computer Package Do? David J. Pack
Time Series Modeling, Spectral Analysis, and Forecasting Emanuel Parzen
Some Remarks on Time Series Graphics William S. Cleveland and Douglas
M. Dunn

Econometric Models
Some Recent Developments in Seasonal Adjustment David A. Pierce
Comments. John Geweke
On the Synthesis of Time Series and Econometric Models C. W. ). Granger
Comments. John Geweke
Comments. Kenneth F. Wallis

Control Theory and Engineering Applications
On the Identification of State Space Models and Their Use in Control
Hirotugu Akaike
System Identification, Kalman Filtering, and Stochastic Control M. B. Pries-
tley
Self-Tuning Algorithms for Control, Prediction and Smoothing Bjorn Wit-
tenmark

Robust Methods
Robust Estimation of Autoregressive Models R. Douglas Martin
Comments. Robert B. Miller

Continuous Processes and Periodic Models
Continuous Model Fitting from Discrete Data P. M. Robinson
Comments. David A. Dickey
Some Recent Advances in Autoregressive Processes Marcello Pagano
Comments. Herbert T. Davis

Order Pre-paid from:

The Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 6
Hayward, California 94545 (USA)



ANNALS OF STATISTICS
Vol. 8 September 1980 No. 5|

Articles ‘
The limiting empirical measure of multiple discriminant ratios KENNETH W. WACHTER

Asymptotic representations of the densities of canonical correlations and latent roots in MANOVA
when the population parameters have arbitrary multiplicity ...... .. WiLLIAM J. GLYNN

Eigenfunctions of expected value operators in the Wishart distribution
H. B. KUSHNER AND MORRIS MEISNER

.

A test for goodness-of-fit based on an empirical probability measure ... RoBERT V. Foutz

Large sample theory for an estimator of the mean survival time from censored samples
V. SusarLA AND J. VAN RyzIN

Tests based on linear combinations of the orthogonal components of the Cramer-von Mises

statistic when parameters are estimated . . = . . .. DAVID SCHOENFELD
Isotonic, convex and related splines IaN W. WRIGHT AND EDWARD J. WEGMAN
Minimax ridge regression estimation B GEORGE CASELLA
A note on strong consistency of least squares estimators in regression models with martingale
difference errors . . . ... ..... .. . .. . PauLl NELsow
Locally robust tests for serial correlation in squares regression B TAKEAKI KARIYA
The estimation of the order of an ARMA process . .. E. J. HANNAN
An optimality property of the least-squares estimate of the parameter of the spectrum of a purely
nondeterministic time series o . o PauL V. KaBalLa
An invariance property for the maximum likelihood estimator of the parameters of a Gaussian
moving average process . o .. .. ....................E.J GopOLPHIN
Discrete-time spectral estimation of continuous-time-processes—the orthogonal method
E. Masry
Risk of asymptotically optimum sequential tests ............. ... Guroria C. ZERDY

Curtailed and uniformly most powerful sequential tests
BENNETT EISENBERG AND B. K. GHOSH

D.-optimal designs for polynomial regression using continued fractions . WILLIAM J. STUDDEN

Deficiencies between linear normal experiments ~............ ANDERS RYGH SWENSEN

. Short Communications
Inadmissibility of the best fully equivariant estimator of the generalized residual variance
KAM-WaH Tsul, SAMARADASA WEERAHANDI AND JAMES ZIDEK

On improving convergence rates for nonnegative kernel density estimators
GEORGE R. TERRELL AND Davip W. ScoTt

A note on optimal subset selection procedures
SHANTI S. GupTAa AND DENG-YUAN HUANG

Note on the sign test in the presence of ties
ALBRECHT IRLE AND KARL-HEINZ KLOSENER

On a best choice problem with partial information : . .. . JosEPH D. PETRUCCELLI
Notes

Addendum to “Weak and strong uniform consistency of the kernel estimate of a density and
its derivatives . BERNARD W. SILVERMAN

Correction to “On a criterion for simultaneous extrapolation in nonfull rank normal
regression FeDpERICO J. O'REILLY AND JOAQUIN Diaz




CATALOG OF PUBLICATIONS
OF THE INSTITUTE OF MATHEMATICAL
STATISTICS

ANNALS INDEX

The Annals of Mathematical Statistics, Index to Volumes 1-31, 1930-60.
Edited by J. Arthur Greenwood, Ingram Olkin and J. Richard Savage, 1962.
Nonmember Subscriber Cost—$15.00, Member Cost—$10.00.

Current Index to Statistics: Applications, Methods and Theory, edited by
Brian L. Joiner. Volumes 1-3, 1975-77. Nonmember Subscriber Cost—$18.00,
Member Cost—$9.00. (Volumes 4-5, 1978-79.) Nonmember Subseriber Cost—
$22.00, Member Cost—$11.00.

Order directly from Heebok Park, Treasurer, IMS Business Office, 3401
Investment Blvd., Suite 6, Hayward, California 94545.

STATISTICAL RESEARCH MONOGRAPHS

This series is sponsored jointly by the Institute of Mathematical Statistics
and the University of Chicago. Discount to members of IMS is 20 percent.

The passage problem for a stationary Markov chain by J. H. B. Kemperman,
1961, 127 pp. Out of print.

Statistical inference for Markov processes by Patrick Billingsley, 1961, 75 pp.
List price—$5.50 (Midway Reprint paperback only). ,

Sequential identification and ranking procedures by Robert E. Bechhofer,
Jack Kiefer and Milton Sobel, 1968, xvii+420 pp. List price —$20.00.

The analysis of frequency data by Shelby J. Haberman, 1974, 432 pp. List
price —$15.00 (Available only as Midway Reprint Paperback)

Order directly from the University of Chicago Press, 11030 S. Langley Ave.,
Chicago, Illinois 60637.

SELECTED TABLES IN MATHEMATICAL STATISTICS

This series of volumes is prepared by the Committee of Mathematical Tables
of the Institute of Mathematical Statistics and is published by the American
Mathematical Society for the IMS. Discount to members of IMS is 25 percent.

Selected tables in mathematical statistics, Vol. I, edited by H. L. Harter and
D. B. Owen, 1970, vi+405 pp. $13.20

Selected tables in mathematical statistics, Vol. II, edited by H. L. Harter and
D. B. Owen, 1974, viii+338 pp. $16.40

Selected tables in mathematical statistics, Vol. III, edited by H. L. Harter and
D. B. Owen with J. M. Davenport, viii+424 pp. $21.60

Selected tables in mathematical statistics, Vol. IV, edited by D. B. Owen and
R. E. Odeh with J. M. Davenport, x+309 pp. $18.00

Selected tables in mathematical statistics, Vol. V, edited by D. B. Owen and
R. E. Odeh with J. M. Davenport, viii+263 pp. $16.80

Send prepaid orders directly to the American Mathematical Society, P.O. Box
1571, Providence, Rhode Island 02901, Attention: Sales Department.




