The
Annual Index
to the
Statistical Literature of the World

CURRENT INDEX TO STATISTICS
APPLICATIONS, METHODS AND THEORY
VOLUME 14 (1988)-NOW AVAILABLE

* More than 9,900 articles from "core" and "related" journals and books
indexed for 1988.

» Complete coverage of 86 core journals in statistics, probability, and
related fields.

» Articles selected and indexed from many other journals.

» Subject index lists each article alphabetically according to each
important word in its title.

» Subject index also lists articles alphabetically according to key words
not appearing in the title.

» Author index lists each article under the name of each author.

» Reasonable prices:

Volumes 1-15
IMS/ASA Members ....... $18
Nonmember individuals .. $25
Nonmember institutions .. $54

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Volumes 1-14 are available now at the above prices. Publication of Volume 15
(1989) is expected late in 1990. Orders for Volume 15 are now being accepted at the above
prices, with shipping upon availability. Please specify applicable rate and volume number(s)
desired. Order prepaid from:

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

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to 2
Statistical Science. RINORY

www.jstor.org



CBMS Regional Conference Series
in Probability and Statistics
Volume 1

GROUP Sposored by te

Conference Board of the Mathematical Sciences

‘ 4 Supported by the
IN AR IAN C E National Science Foundation

Published by the

APPLI C AT I O N S g]:;it;]ht: of Mathematical Statistics

American Statistical Association

IN These lecture notes result from the CBMS/NSF
Regional Conference held at the University of Michigan
in June 1987. Topics in invariance with applications in
ST ATIS TIC S statistics are discussed in nine chapters—including
integrals and the Haar measure, group actions and
relatively invariant integrals, invariant statistical
methods, models invariant under compact groups,

decomposable measures, invariant decision problems,
random orthogonal matrices, finite deFinetti style

o theorems, and finite deFinetti style theorems for linear
Morris L. Eaton models.
University of Minnesota

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.

ListPrice .. .............. $25
IMS/ASA/CBMS Member Price . . . .$15

Institutional standing orders to this Series provide for advance notification of publication dates for each volume
and access to prepublication discounts of 20%. Members of IMS, ASA, and CBMS societies receive a 40%
discount. Prepaid orders for individual volumes and requests for standing order enrollment should be sent to:

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



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.



INSTITUTE OF MATHEMATICAL STATISTICS
(Organized September 12, 1935)

The purpose of the Institute is to foster the development and dissemination of the theory
and applications of statistics and probability.

OFFICERS AND EDITORS

President:
Shanti S. Gupta, Department of Statistics, Purdue University, West Lafayette, Indiana 47907.

President-Elect:
David O. Siegmund, Department of Statistics, Sequoia Hall, Stanford University, Stanford, California 94305.

Past President:
Ram Gnanadesikan, Morris Research and Engineering Center, Bell Communications Research, 435 South Street,
Morristown, New Jersey 07960-1961
Executive Secretary:
Peter Purdue, Department of Operations Research, Code 55, Naval Postgraduate School, Monterey, California 93943
Treasurer:
Jessica Utts, Division of Statistics, University of California, Davis. Please send correspondence to: IMS Business Office,
3401 Investment Boulevard #7, Hayward, California 94545
Program Secretary:
Lynne Billard, Department of Statistics, University of Georgia, Athens, Georgia 30602

Editor: The Annals of Statistics
Arthur Cohen, Department of Statistics, Busch Campus, Rutgers University, New Brunswick, New Jersey 08903

Editor: The Annals of Probability
Peter Ney, Department of Mathematics, Van Vleck Hall, University of Wisconsin, 480 Lincoln Drive, Madison, Wisconsin
53706

Editor: The Annals of Applied Probability
J. Michael Steele, School of Engineering and Applied Science, E220 Engineering Quadrangle, Princeton University,

Princeton, New Jersey 08544
Executive Editor: Statistical Science
Carl N. Morris, Statistical Sciences Center, RLM 8.100, University of Texas, Austin, Texas 78712
Editor: The IMS Bulletin
George P. H. Styan, Department of Mathematics and Statistics, Burnside Hall, McGill University, 805 Sherbrooke Street
West, Montreal PQ, Canada H3A 2K6
Editor: The IMS Lecture Notes—Monograph Series
Robert J. Serfling, Department of Mathematical Sciences, Johns Hopkins University, Baltimore, Maryland 21218

Managing Editor:
Paul Shaman, Department of Statistics, University of Pennsylvania, Philadelphia, Pennsylvania 19104-6302

Journals. The sciercific journals of the Institute are The Annals of Statistics, The Annals of Probability, and Statistical Science. The news
orgar of the Institute is The Institute of Mathematical Statistics Bulletin.

Individual, Institutional, and Corporate Memberships. All individual members receive The IMS Bulletin for a basic annual dues rate
of $30. Each member must elect to receive at least one scientific journal for an additional amount, as follows: Statistical Science ($5), one
Annals ($15) or both Annals ($25). Dues allocations to each journal are set by Council resolution. Of the total dues paid, $12 is allocated to
The IMS Bulletin and the remaining amount is allocated equally among the scientific journal(s) received. Memberships are available at a
reduced rate (40% of regular rates) for full-time students, permanent residents of developing countries, and retired members. Retired members
may also elect to receive the Bulletin only for $12. Institutional memberships are available to nonprofit organizations at $270 per year and
corporate memberships are available to other organizations at $585 per year. Institutional and corporate memberships include two multiple-
readership copies of all IMS journals in addition to other benefits specified for each category (details available from the IMS Business Office).
Individual and General Subscriptions. Subscriptions are available on a calendar-year basis. Individual subscriptions are for the personal
use of the subscriber and must be in the name of, paid directly by and mailed to an individual. Individual subscriptions for 1989 are available
to both Annals and Statistical Science ($96), one Annals and Statistical Science ($60), both Annals ($72), one Annals ($45), Statistical Science
($30) and The IMS Bulletin ($20). General subscriptions are for libraries, institutions, and any multiple-readership use. For 1989, all general
subscriptions to one or both Annals automatically include one subscription to Statistical Science. General subscriptions for 1989 are available
to both Annals and Statistical Science ($180), one Annals and Statistical Science ($105), Statistical Science only ($45), and The IMS Bulletin
($30). Air mail rates for overseas delivery of general subscriptions are $50 per title.

Permissions policy. Authorization to photocopy items for internal or personal use, or the internal or personal use of specific clients, is
granted by the Institute of Mathematical Statistics, provided that the base fee of $7.50 per copy, plus $.00 per page is paid directly to the
Copyright Clearance Center, 27 Congress Street, Salem, Massachusetts 01970. For those organizations that have been granted a photo-
copy license by CCC, a separate system of payment has been arranged. The fee code for users of the Transactional Reporting Service is
0883-4237/89 $7.50 + .00.

Correspondence. Mail to IMS should be sent to the IMS Business Office (membership, subscriptions, claims, copyright permissions,
advertising, back issues), the Editor of the appropriate journal (submissions, editorial content) or the Managing Editor (production).



a5

New and Recent Titles
in Statistics from
Springer-Verlag

Probability for Applications
by Paul E. Pfeiffer, Rice Univ., Houston, TX, USA

Provides an introduction to those concepts, interpretations, and
analytical techniques which underlie many of the applications of mod-
ern probability. Features the careful treatments of mathematical expec-
tation and of conditional expectation, which make possible powerful
use of moment generating functions and the introduction of condi-
tional independence, essential to the study of decision systems and of
Markov processes. Probability for Applications is intended as a text
or a reference work for those involved in mathematical sciences, engi-
neering, physics, statistics, operations research, computer science,
economics, and various other areas of the social and behavioral
sciences.

1989/app. 674 pp., 77 illus./Hardcover $59.00 (tent.)/

ISBN 0-387-97138-6

Springer Texts in Statistics

Statistics in Scientific Investigation

Its Basis, Application and Interpretation

by Glen McPherson, Univ. of Tasmania, Hobart, Tasmania,

Australia

¢ Explains the role of statistics in scientific investigations and gives
detailed instructions on the selection and application of statistical
methods

® Provides clear guidelines for the valid and sensible interpretation of
the results of statistical analyses

* Employs numerous real life examples and devotes much attention to
the translation of formal statistical findings into meaningful scientific
conclusions )

¢ Groups applications according, to experimental needs and presents a
unified view of statistics from the scientist’s viewpoint

1989/app. 650 pp., 59 illus./Hardcover $49.00

ISBN 0-387-97137-8

Springer Texts in Statistics

Probability and Statistics

Theory and Applications

by Gunnar Blom, Univ. of Lund, Lund, Sweden

Many theorctical and applicd problems are solved in this text which is
an extended and modified translation of the third Swedish edition that
has been used at the Royal Institute of Technology in Stockholm, and
at the School of Engincering at Linkoping University. Intended for
students who are interested in combining elementary probability the-
ory with applications, statistical theory with applications, and some-
thing about the planning of practical investigations in their course of
study. Each chapter is made complete with exercises (aboul 250 in all
with answers).

1989/356 pp., 107 illus./Hardcover $59 00/ISBN 0-387-96852-0
Springer Texts in Statistics

@5 Springer-Verlag New York  Berlin - Heidelberg
Y

Lecture Notes in Statistics

Volume 59

A Calculus for Factorial Arrangements
by S. Gupta and R. Mukerjee

An integrated overview of the most important developments on

the characterization and construction problems related to calculus.

A statc-of-the-art trcatment of the subject with which readers will
become familiar with the latest trends in research in this field. Main-
tains a high level of mathematical rigor, although whenever necessary,
theories are illustrated with examples. An excellent account for Ph.D.
students in experimental design, in departments of statistics or (com-
binatorial) mathematics.

1989/app. 126 pp./Softcover $17.10 (tent.)
ISBN 0-387-97172-6

Volume 58
Decomposition and Invariance of
Measures with a View to Statistical

Transformation Models
by O.E. Barndorff-Nielsen, P. Blaesild, and P.S. Eriksen

This comprehensive account indicates the usefulness of measure
decomposition and invariance theory for the methodology of statistical
transformation models. It is the first single account on the subject
which is sufficiently comprehensive for statistical purposes.
1989/app. 191 pp./Softcover $19.50 (tent.)

ISBN 0-387-97131-9

Volume 57

Statistical Modelling
by A. Decarli, B.J. Francis, and R. Gilchrist
1989/343 pp./Softcover $37.80/ISBN 0-387-97097-5

Volume 56
The Analysis of Categorical Data
Using GLIM

by J.K. Lindsey

1989/app. 177 pp., 1 illus./Softcover $20.60 (tent.)
ISBN 0-387-97029-0

Volume 54
Theory of Optimal Designs

‘edited by K. Shah and B. Sinha

1989/app. 175 pp./Softcover $19.50 (tent.)
ISBN 0-387-96991-8

Order Today!

Call Toll-Free: 1-800-SPRINGER (In NJ call 201-348-4033)

Or send FAX: 201-348-4505. For mail orders, send payment plus $2.50 for postage and
handling to: Springer-Verlag New York, Inc., Attn: S. Klamkin - Dept. $357, 175 Fifth
Avenue, New York. NY 10010. We accept Visa, MC, and Amex 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 your local technical bookstore!

Vienna London Paris  Tokyo Hong Kong




