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Inequalities in Statistics and Probability edited by Y.L. Tong,
with the cooperation of I. Olkin, M.D. Perlman, F. Proschan and C.R. Rao

This volume comprises the proceedings of the Symposium on Inequalities in Statistics
and Probability held in Lincoln, Nebraska during October 1982. (The Symposium was
sponsored by the National Science Foundation, the Office of Naval Research, and the Uni-
versity kof Nebraska. Typesetting of the volume was supported by the University of
Nebraska.)

Introduction by Y.L. Tong

Inequalities via Partial Orderings

Stochastic Rearrangement Inequalities by C. D’Abadie and F. Proschan
On Group Induced Orderings by M.L. Eaton

Invariant Ordering by D.R. Jensen

Convex and Matrix-related Inequalities

Inequalities for Random Evolutions by J.E. Cohen

On TP, and Log-Concavity by S. Das Gupta and S.K. Sarkar
Generalized Holder’s Inequality by M. Freimer and G.S. Mudholkar
Sampling and Majorization Inequalities by S. Karlin and Y. Rinott
Entropy and Diversity by C.R. Rao

Probabilistic and Distribution-free Inequalities

Sharp Martingale Inequalities by D.C. Cox

Least Absolute Value and Median Polish by ).H.B. Kemperman
Markov’s Inequality by A.W. Marshall

Isoperimetric Inequality by R.A. Vitale

Efron-Stein Inequality by R.A. Vitale

Dependence-related Inequalities

Chebyshev’s Other Inequality by A.M. Fink and M. Jodeit, Jr.
FKG Inequality by K. Joag-Dev, L.A. Shepp, and R.A. Vitale
Independence and Limit Theorems by C.M. Newman
Stochastic Ordering of Spacings by M. Shaked and Y.L. Tong

Inequalities in Regression and Multivariate Analysis
Ordering of Scheff€ Polyhedra by R. Bohrer and H.P. Wynn
Slepian’s Theorem by S.W. Dharmadhikari and K. Joag-Dev
Moment Inequalities by T.L. Lai and C.Z. Wei
Log-Eigenvalues of a Wishart Matrix by M.D. Perlman

Inequalities in Stochastic Optimization and Reliability

Stochastic Program Approximations by J.R. Birge and R. ).-B. Wets

Comparing Coherent Systems by H.W. Block and W. de Souza Borges
~ Multivariate Life Classes and Inequalities by T.H. Savits

Inequalities in Selecting and Ordering Populations

Monotonicity in Selection by R.L. Berger and F. Proschan

Multinomial Selection by P. Chen and M. Sobel

Selection and Ranking Inequalities by S.S. Gupta, D.-Y. Huang, and S. Panchapakesan

Trends and Order Restrictions

Dual Convex Cones by R.L. Dykstra -

Trénds in Poisson Intensities by R. Magel and F.T. Wright
Conformity to a Trend by T. Robertson and F.T. Wright

Order prepaid from:
List price ............. $25.00 The Institute of Mathematical Statistics
IMS member price .. ... $15.00 3401 Investment Boulevard, Suite 7

Hayward, California 94545 (USA)



The Annals of Statistics
Vol. 15 December 1987 No. 4

Memorial Article
Harald Cramér 1893-1985 . . . i e e e e GUNNAR BLom

Articles

The nonexistence of 100i1 -+ a)% confidence sets of finite expected diameter
in errors-in-variables and related models . . .LLEON JaoY GLESER AND JiUNN T. HWaNG
Conditionally acceptable recentered set estimators . ............... GEORGE CASELLA
Conditional properties of interval estimators of the normal variance
JON M. MAATTA AND GEORGE CASELLA
Estimating the mean of a normal distribution with loss equal to squared error
plus complexity CoSt . ... i PETER J. £ MiPTHGRNE
On local and nonlocal measures of efficiency
WILBERT C. M. KALLENBERG AND TERESA LEDWINA
Some classes of global Cramér—-Rao bounds
B. Z. BoBROVSKY, K. MAYER-WOLF AND M. ZAKAI
Belief function representations of statistical evidence .. ... ..., .. PETER WALLEY
Distributions on partitions . .ROBERT KEENER, EDWARD ROTHMAN AND NORMAN STARR
Comparisons of optimal stopping values and prophet inequalities for negatively

dependent random variables .. ... ... ... YOSEF RINOTT AND ESTER SAMUEL-CAHN
On Kullback - Leibler loss and density estimation ..................... PETER HALL
Asympiotically optimal bandwidth selection for kernel density estimators from

randomly right-censored samples . ... ... ... J. S. MARRON AND W. J. PADGETT
Strong consistency of a nonparametric estitnator of the survival function with

doubly censored data .. ........ ... ..... MYRON N. CHANG AND GRACE [.. YANG
Consistent estimation of the influence tunction of locally asymptotically linear

ESTIMIALOTS .+ . ottt it et et e et e CHRIS A. J. KLAASSEN

Heteroscedasticity-robustness of jackknife variance estimators in linear models
JUN SHAO AND C. F. J. Wu
On preliminary test and shrinkage M-estimation in linear models
PrRaNAB KUMAR SEN AND A, K. MD. Eisan
An application of the Kiefer-Wolfowitz equivalence theorem to a problem

SALEH

in Hadamard transformoptics .. ... .. o o o oo oL CHING-SHUI CHENG
On the optimality of finite Williams 11(a) designs ... ... .. J. KUNERT aND R. J. MARTIN
A-optimal block designs for comparing test treatments with a control ... .JOHN STUFKEN

Best equivariant estimators of a Cholesky decomposition
MORRIS L. EATON AND INGRAM OLKIN
Iistimation of parameter matrices and eigenvalues in MANOVA and canonical
correlation analysis ............. ... .. Pui L.aM LEUNG AND ROBB J. MUIRHEAD
Adaptive prediction by least squares predictors in stochastic regression models
with applications to time Series ... ........... ... C. 7. WEL
Testing that a stationary time seriesis Gausslan .. ..................... T. W. Erps
Strong convergence of distributions of estimators . . ................. P. JEGANATHAN

Short Communications

A note on the variance of astopplng time ... ... ... ... . ... ROBERT KEENER
On a partial correction by the bootstrap . ... ..... . .. REGINA Y. 11U AND KESAR SiNGH




IMS Lecture Notes-Monograph Series Volume 7
Series Editor, Shanti S. Gupta

Approximate Computation of Expectations by Charles Stein

One aim of the theory of probability is the effective computation,
perhaps only approximate, of probabilities that are given in principle.
This volume is concerned with an abstract approach to the
approximate computation of probabilities and, more generally,
expectations, keeping in mind the interaction of theoretical ideas and
concrete problems.
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