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.

e 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

Statistical Science. IIK@IN ®
Www.jstor.org



CBMS Regional Conference Series
in Probability and Statistics
Volume 1

GROUP Sponsored by he

Conference Board of the Mathematical Sciences
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Published by the

APPLIC ATION S gmsgttu’:: 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)



IMS Lecture Notes—Monograph Series

This series provides an avenue for the rapid, but carefully refereed, publication of important research
results in comprehensive form and expository style. These volumes should be of great value to
researchers and advanced students in statistics, probability, and related fields. The series editor is Robert
J. Serfling, Johns Hopkins University.

9 FUNDAMENTALS OF STATISTICAL EXPONENTIAL FAMILIES

by Lawrence D. Brown
A systematic treatment of the analytical and probabilistic properties of exponential families.

Many if not most of the successful mathematical formulations of statistical questions 283 pages
involve specific exponential families of distributions. This volume examines these List price $25
mathematical formulations from the perspective of general exponential families with a IMS members $15

variety of statistical applications in mind.

1 DIFFERENTIAL GEOMETRY IN STATISTICAL INFERENCE

by S.-I. Amari, O. E. Barndorff-Nielsen, R. E. Kass, S. L. Lauritzen, and C. R. Rao
A concise yet comprehensive presentation of research on differential geometry in statistics.

The papers in this volume were originally presented at the NATO Advanced Workshop 244 pages
on Differential Geometry in Statistical Inference at Imperial College in April 1984. They List price $25
summarize recent research which has substantially extended both the applicability of IMS members $15

differential geometry and our understanding of the role it plays in statistical theory.

1 GROUP REPRESENTATIONS IN PROBABILITY AND STATISTICS

by Persi Diaconis
An expanded version of lecture notes delivered over the past eight years at Harvard, Stanford,
and Ohio State Universities.

This monograph delves into the uses of group theory, particularly non-commutative 204 pages

Fourier analysis, in probability and statistics. It presents useful tools for applied problems List price $30

and develops familiarity with one of the most active areas in modern mathematics. IMS members $18
ADDITIONAL TITLES

Volume 1, Essays on the Prediction Process by Frank Knight ($15/members $9); Volume 2, Survival
Analysis edited by John Crowley and Richard A. Johnson ($25/members $15); Volume 3, Empirical
Processes by Peter Gaenssler ($20/members $12); Volume 4, Zonal Polynomials by Akimichi Takemura
($15/members $9); Volume 5, Inequalities in Statistics and Probability edited by Y. L. Tong
($25/members $15); Volume 6, The Likelihood Principle (2nd edition) by James Berger and Robert
Wolpert ($25/members $15); Volume 7, Approximate Computation of Expectations by Charles Stein
($20/members $12); Volume 8, Adaptive Statistical Procedures and Related Topics edited by John Van
Ryzin ($40/members $24).

Prepaid orders for individual volumes and requests for standing order enroliment (eligible for
20% prepublication discounts from list prices) 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.
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Springer for Mathematical Statistics

New!
W. Hirdle, Université Catholique de Louvain,
Belgium

Smoothing Techniques in Theory

With Implementation in S

Provides a non-technical introduction into the area of non-
parametric density and regression function estimation. The ap-
plication of these methods is discussed in terms of the S
computing environment. The averaging of data points in a
prescribed neighborhood, a principal feature of smoothing, is
not really practical in dimensions greater than three if there
are only one hundred data points. Additive models provide a
way out of this dilemma, but, for their interactiveness and
recursiveness, they require highly effective algorithms. For
this reason, the method of WARPing (Weighted Averaging
Using Rounded Points) is described in great detail. The book is
addressed to both the theoretical and applied statistician and can
be used as an undergraduate text.

1990/app. 280 pp., 87 illus./Hardcover/$35.00 (tent.)

ISBN 0-387-97367-2

Springer Series in Statistics

New!
L. Le Cam, University of California at Berkeley, CA
and G.L. Yang, University of Maryland, MD

Asymptotics in Statistics

Some Basic Concepts

This book grew out of lectures given over a period of about 30
to 35 years on Asymptotic Methods in statistics. It presents,
in a unified form, some results acquired over the past twenty
years in the field of asymptotic statistical inference. The
methods can be used very widely and emphasize approxima-
tion by Gaussian families of measure, as well as quadratic ex-
pansions of log likelihood. The basic theorems are presented
at a level that can be understood by a beginning graduate
student.

1990/app. 192 pp./Hardcover/$29.00/ISBN 0-387-97372-9
Springer Series in Statistics

L. Le Cam, University of California at Berkeley, CA
Asymptotic Methods in Statistical
Decision Theory

“One of the main principles of the present book is to organize
the large field of asymptotic statistical theory around a few es-
sential ideas and elements ...The exposition of the whole sub-
Ject is such that any one who wants to enter it needs to read
only this book. Everything has been developed in detail, ad-
vanced techniques are fully explained, and results from classi-
cal analysis that are used in the text are collected in an
extensive appendix.”

New!
G.J.S. Ross, Rothamsted Experimental Station,
Harpenden, Herts, England

Non-linear Estimation

Non-linear Estimation is a handbook for the practical statis-
tician or modeller interested in fitting and interpreting non-
linear models with the aid of a computer. A major theme of
the book is the use of ‘stable parameter systems’; these pro-
vide rapid convergence of optimization algorithms, more reli-
able dispersion matrices and confidence regions for
parameters, and easier comparison of rival models. Insights
into why some models are difficult to fit, how to combine fits
over different data sets, how to improve data collection to
reduce prediction variance, and how to program particular
models to handle a full range of data sets are provided. The
book combines an algebraic, a geometric and a computational
approach and is illustrated with practical examples. A final
chapter shows how this approach is implemented in the
author’s Maximum Likelihood Program, MLP.

1990/app. 208 pp., 57 illus./Hardcover/$39.00

ISBN 0-387-97278-1

Springer Series in Statistics

D. Aldous, University of California at Berkeley, CA

Probability Approximations via
the Poisson Clumping Heuristic

“The exposition is friendly, informal, and concise. The
author’s scholarship is generally excellent. His examples
cover a broad spectrum of mathematical and applied prob-
ability; and his discussion of references is helpful for further
study. In summary, the book is both fun to read and extraor-
dinarily informative. I enthusiastically recommend it.”

- SIAM Review

1989/269 pp., 25 illus./Hardcover/$44.00/ISBN 0-387-96899-7
Applied Mathematical Sciences, Volume 77

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. S562, 175 Fifth
Avenue, New York, NY 10010. We accept
Visa, Mastercard, and American Express char-
ges (with signature and exp. date noted) as
well as personal checks and money orders.
NY, NJ, and CA residents please include state
sales tax.

— Mathematical Reviews Or visi 1 1 hnical book \
1986/742 pp./Hardcover/$49.95/ISBN 0-387-96307-3 r visit your local technical bookstore:
Springer Series in Statistics 0\
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