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—OQOver 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):

Kk~ 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
Non-linear
Discrimination Among Mechanistic Models ® G.E.P. Box
‘yﬂ New Analysis of Variance Model for Nonadditive Data ® J. Mandel
Simplified Experimental Design ® M. J. Box

\w"&

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—James E. Gentle, IMSL, Inc.

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

Subscription Rates—Vols. 1-5 (per vol.)
Nonmember $ 22.00; Member $ 11.00
Vol. 6 (per vol.)
Nonmember $ 26.00; Member $ 13.00

Send orders and remittance to—

The Institute of Mathematical Statistics
Business Office

3401 Investment Blvd. Suite 6
Hayward, California 94545
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Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to [[& )20

The Annals of Probability. RIKOAN
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. 9 January 1981 No. 1
Articles
Egon S. Pearson (August 11, 1895-June 12, 1980) JERZY NEYMAN

The analysis of sequential experiments with feedback to subjects
PERsI DiacoNIs AND RONALD GRAHAM

Estimation in a multivariate “errors in variables” regression model: large sample
results . .. .. - S LEON JAY GLESER

The role of exchangeability in inference D. V. LINDLEY AND MELVIN R. Novick

Learning and decision making when subjective probabilities have subjective domains
CHARLES F. MANSKI

Smoothing of samples for maxima YASHASWINI MITTAL
Influence functions for censored data A NaNcyY REID
A large sample study of Cox’s regression model ANASTASIOS A. TSIATIS
The Cox regression model, invariance principles for some induced quantile processes and

some repeated significance tests PraNaB KUMAR SEN
Strong uniform consistency for nonparametric survival curve estimators from randomly

censored data ANTONIA FOLDES AND LiD1A REJTO
The Bayesian bootstrap o DonNaLD B. RUBIN
Strong consistency of K-means clustering Davip PoLLARD
Strong law of large numbers for measures of central tendency and dispersion of random

variables in compact metric spaces HARALD SVERDRUP-THYGESON
Data-based optimal smoothing of orthogonal series density estimates . GRACE WAHBA

Estimating dependent life lengths, with applications to the theory of competing risks N. A.
LANGBERG, F. PROSCHAN AND A. J. QUINZI

Generalized association, with applications in multivariate statistics
ABDUL-HADI N. AHMED, RAMON LEON AND FRANK PROSCHAN

A class of nonlinear admissible estimators in the one-parameter exponential family
' DAN RALESCU AND STEFAN RALESCU
The performance of a sequential procedure for the estimation of the mean
Y. S. Chow anp K. F. Yu

On the almost sure convergence of the permutation distribution for aligned rank test
statistics in randomized block designs SERGE TARDIF

The order of the normal approximation for a studentized U-statistic
HERMAN CALLAERT AND NOEL VERAVERBEKE

Short Communications

Optimality and construction of pseudo-Youden designs CHING-SHUI CHENG
On robust tests for heteroscedasticity .. = RAYMOND J. CARROLL AND DAVID RUPPERT
A robustness property of Hotelling’s T'*-test - TakEAKI KARIYA
I'-minimax selection procedures in simultaneous testing problems Kraus J. MIESCKE

A note on the asymptstic optimality of the empirical Bayes distribution
function . . BENJAMIN ZEHNWIRTH

Note on the consistency of the maximum likelihood estimate for nonidentifiable
distributions ... ... o . RICHARD REDNER

On the completeness of the class of fixed size sampling strategies
H. STENGER AND S. GABLER

Correction Notes

Correction to “The estimation of ARMA models” E. J. HANNAN

Correction to “Two characterizations of the Dirichlet distribution” J. FaBIus




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 I. 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 Subscriber Cost—
$22.00, Member Cost—$11.00
Order directly from Heebok Park, Treasurer, Business Office, 3401 Investment
Blvd., Suite 6, Hayward, California 94545.

STATISTICAL RESEARCH MONOGRAPHS

This series is sponsored jointly by the Insitute 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 (Midway Reprint paperback only).
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 Instituté 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. 1, edited by H. L. Harter and
D. B. Owen, 1970, vi + 405 pp. $13.20.
Selected tables in mathematical statistics, Vol. I1, edited by H. L. Harter and
D. B. Owen, 1974, viii + 388 pp. $16.40.
Selected tables in mathematical statistics, Vol. I1I, edited by H. L. Harter
and D. B. Owen with J. M. Davenport, vii + 424 pp. $21.60.
Selected tables in mathematical statistics, Vol. I'V, 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 and J. M. Davenport, viii + 263 pp. $16.80.

Selected tables in mathematical statistics, Vol. VI, edited by W. J. Kennedy
and R. E. Odeh with J. M. Davenport, 1980, viii + 207 pp. $12.80.

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




