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The Institute of Mathematical Statistics and the American Statistical Association are proud to announce the
publication of this new Series. The volumes in this Series are based on the CBMS/NSF regional research
conferences and join SIAM’s CBMS Series in Applied Mathematics and AMS’s CBMS Series in Mathematics.
Volume 1 will be available late in 1989 with one volume expected per year thereafter.
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CALL FOR PAPERS

THE ANNALS OF APPLIED PROBABILITY
Volume 1, Number 1, February 1991

The Institute of Mathematical Statistics will publish the first
issue of its new journal, The Annals of Applied Probability, in
February 1991.

In addition to welcoming papers in all the traditional areas of
applied probability, the new Annals particularly hopes to
attract work that develops and deepens the interplay of
probability and other fields, including computer science,
finance, network modeling, and biology.

Submissions are now being considered for publication and
should be directed to:

J. Michael Steele, Editor

School of Engineering and Applied Science
E-220 Engineering Quadrangle

Princeton University

Princeton, NJ 08544 (USA)

Four copies should be submitted and authors are requested to
follow the instructions which appear at the front of each issue
of The Annals of Probability or The Annals of Statistics.
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P. Protter, Purdue University, West Lafayette, IN
Stochastic Integration and

Differential Equations

A New Approach

Presents a rapid introduction to the modern semimartingale
theory of stochastic integration and differential equations.
The author’s approach (based on the theorem of Bichteler-
Dellacherie) provides a more intuitive understanding of the
subject, and permits proofs to be much less technical. Gives all
of the major theorems of stochastic integration including a
comprehensive treatment of local times. Develops a theory of
stochastic differential equations driven by semimartingales. In
addition it includes an elementary presentation of Azema’s
martingale.

This book will quickly become a standard reference on the
subject, to be used by specialists and non-specialists alike, both
for the sake of the theory and for its applications.

1990/app. 300 pp./Hardcover $53.00 (tent.)

ISBN 0-387-50996-8

Applications of Mathematics, Volume 21

M. Emery, University of Strasbourg, France

Stochastic Calculus in Manifolds

Provides a pedagogical introduction to the Schwartz-Meyer
second order geometry and its use in stochastic calculus. In-
cludes new material: non-confluence of martingales, stochastic
differential equations from a manifold to another one, and some
approximation results for martingales or solutions to Stra-
tonovich differential equations. Intended for pure or applied
probabilists as well as graduate students in mathematics. The
appendix contributed by P.A. Meyer, “A Short Presentation of
Stochastic Calculus,” makes the book accessible to a broad
audience by presenting to non-probabilists the basic ideas of
stochastic calculus.

1990/151 pp., 3 illus./Softcover $29.00/ISBN 0-387-51664-6
Universitext

B. @ksendal, University of Oslo, Norway

Stochastic Differential Equations

An Introduction with Applications

Second Edition

From the reviews of the first edition:

“[The author] starts out by stating six problems in the intro-
. duction in which stochastic differential equations play an
essential role in the solution. Then, while developing stochastic
calculus, he frequently returns to these problems and variants
thereof and to many other problems to show how the theory
works and to motivate the next step in the theoretical
development...An ideal text for a graduate course...also recom-
mended to analysts (in particular, those working in differential
equations and deterministic dynamical systems and control)
who wish to learn quickly what stochastic differential equations
are all about.” — Acta Scientiarum Mathematicarum
1989/186 pp./Softcover $29.95/ISBN 0-387-51740-5
Universitext ’

igh Standard Statistics Titles
from Springer-Verlag

L. Gydrfi, Technical University of Budapest, Hungary; W. Hérdle,
Universitit Bonn, FRG; P. Sarda and P. Vieu, both, Université
Paul Sabatier, Toulouse, France

Nonparametric Curve Estimation

from Time Series

Bridges two major themes in mathematical statistics: Time
Series and Smoothing. The use of nonparametric smoothing
techniques enables one to consider a richer collection of models
and functions with general shape rather than a relatively small set
of parametrised curves. The purpose of this book is to study
these nonparametric smoothing techniques for time series and
to provide mathematical tools for nonparametric estimation
under general dependence assumptions.

1989/153 pp., 5 illus./Softcover $19.50

ISBN 0-387-97174-2

Lecture Notes in Statistics, Volume 60

A. Sen, University of lllinois at Chicago, IL;

and M..S. Srivastava, University of Toronto, Ontario, Canada
Regression Analysis

Theory, Methods and Applications

An up-to-date, rigorous and lucid treatment of the subject - a
treatment which is of value to people interested in the theory
of regression analysis as well as to those whose interests lie
primarily with applications. Contains real-life examples drawn
from many disciplines showing the difficulties typically encoun-
tered in the practice of the craft of regression analysis. Many
results available in journals and monographs have been tied
togetherand putin atextbook for the firsttime. Provides asound
foundation in the theory of this important field.

1990/app. 316 pp., 38 illus./Hardcover $39.00 (tent.)

ISBN 0-387-97211-0

Springer Texts in Statistics

Order Today!
Call Toll-Free: 1-800-SPRINGER (in NJ call 201-348-4033).
For mail orders, send payment plus $2.50 for postage and

. handling to: Springer-Verlag New York, Inc., Attn: S. Klamkin -

Dept. S414, 175 Fifth Avenue, New York, New York 10010. We
accept Visa, MasterCard and American Express charges (with -
signature and exp. date noted) as well as personal checks and
money orders. NY, NJ and CA residents please include state
sales tax.

Or visit you local technical bookstore!

Springer-Verlag
New York Berlin Heidelberg Vienna
London Paris Tokyo Hong Kong




