Inequalities in
Statistics and Probability

Edited by
Y.L. Tong







Institute of Mathematical Statistics

LECTURE NOTES -MONOGRAPH SERIES
Shanti S. Gupta, Series Editor

Volume b5

Inequalities in
Statistics and Probability

Proceedings of the Symposium on Inequalities in Statistics and
Probability, October 27—-30, 1982, Lincoln, Nebraska

Edited by
Y.L. Tong
University of Nebraska-Lincoln

With the cooperation of

Ingram Olkin, Stanford University

Michael D. Perlman, University of Washington
Frank Proschan, Florida State University

C.R. Rao, University of Pittsburgh

Institute of Mathematical Statistics
Hayward, California



Institute of Mathematical Statistics
Lecture Notes — Monograph Series

Series Editor, Shanti S. Gupta, Purdue University

The production of the IMS Lecture Notes—Monograph Series
is managed by the IMS Business Office: Bruce E. Trumbo,
Treasurer, and Jose L. Gonzalez, Business Manager.

Library of Congress Cataloging in Publication Data

Symposium on Inequalities in Statistics and Probability
(1982 : Lincoln, Neb.)
Inequalities in statistics and probability.

(Lecture notes-monograph series / Institute of Mathematical Statistics ; v. 5)
Includes bibliographies.
1. Mathematical statistics—Congresses. 2. Probabilities—Congresses.
3. Inequalities (Mathematics)—Congresses. I. Tong, Y. L. (Yung Liang), 1935-
II. Title. I1l. Series: Lecture notes-monograph series ; v. 5.
QA276.A1S87 1982 519.5 83-12975
ISBN 0-940600-04-8

AMS 1980 subject classifications. 60E15, 26D 15, 60E99, 62E99

Copyright © 1984 Institute of Mathematical Statistics
All rights reserved
Printed in the United States of America



Symposium on Inequalities in Statistics and Probability

Lincoln, Nebraska - October 27-30, 1982








