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Adaptive Statistical Procedures and Related Topics edited by John Van Ryzin
This volume comprises the proceedings of the Symposium on Adaptive Statistical Procedures and Related Topics
held at Brookhaven National Laboratory in June 1985. The Symposium was held in honor of the 70th birthday of
Herbert Robbins, Higgins Professor of Mathematical Statistics, Columbia University, and Senior Mathematician,
Brookhaven National Laboratory. (The Symposium was supported by the National Science Foundation, the Army
Research Office, the Air Force Office of Scientific Research, and the Department of Energy.)
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Fundamentals of Statistical Exponential Families

with Applications in Statistical Decision Theory
by Lawrence D. Brown

Many if not most of the successful mathematical formulations of statistical questions involve specific
exponential families of distributions. It is often informative and advantageous to view these
mathematical formulations from the perspective of general exponential families. This volume provides
a systematic treatment of the analytical and probabilistic properties of exponential families with a
variety of statistical applications in mind. Exercises are provided at the end of each chapter.
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Differential Geometry in Statistical Inference
by S.-l. Amari, O. E. Barndorff-Nielsen, R. E. Kass, S. L. Lauritzen,
andC. R. Rao

The papers collected here present, in a concise yet comprehensive form, several major
developments of recent research on differential geometry in statistics.
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Probability

A Series of the Applied Probability Trust

Editors: J. Gani and C.C. Heyde

Springer-Verlag, in association with the Applied Probability Trust, is proud to announce the publication of
a new series of books on applied probability. The series, listed and described below, offers the reader
insight into current research and provides the motivation for a further examination of each topic.

New in the series. ..

Volume 5

Stopped Random Walks
Limit Theorems and Applications
Allan Gut

Classical probability theory provides information
about random walks after a fixed number of steps. For
applications, however, it is more natural to consider
random walks evaluated after a random number of
steps. Examples are sequential analysis, queueing
theory, storage and inventory theory, insurance risk
theory, reliability theory, and the theory of contours.
Stopped Random Walks, the first unified treatment of
this subject, shows how this theory can be used to prove
limit theorems for renewal counting processes, first
passage time processes, and certain two-dimensional
random walks. Also shows how these results are useful
in various applications.

1987/approx 224 pp/Cloth $44.00
ISBN 0-387-96590-4

Volume 4
Extreme Values, Regular Variation, and
Point Processes
Sidney I. Resnick

Here is a comprehensive, up-to-date, and readable
account of the behavior of extreme values of phe-
nomena based on independent, identically distributed
(iid) random variables and vectors. Many of the topics
appear here for the first time in book form. These in-
clude quality of convergence, behavior of record val-
ues, record value indices, k:records, applications of
point process methods to convergence in distribution,
extremal processes, and others. Students and re-
search workers in probability, statistics, mathematics,
operations research, civil engineering, and economics
will find this book full of useful information.

1987/320 pp/Cloth $69.00
ISBN 0-387-96481-9

Also available in the Applied Probability series. ..

Regeneration and Networks of Queues
Gerald S. Shedler

This book develops probabilistic and statistical methods for
discrete event simulation of networks of queues. In this self-
contained presentation, the author emphasizes the use of the
underlying regenerative stochastic process structure for the
design of simulation experiments and the analysis of simula-
tion output. The estimation procedures and examples pre-
sented require only a familiarity with some aspects of elemen-
tary probability theory, statistics, and stochastic models.
1987/224 pp/15 illus/Cloth $24.80
ISBN 0-387-96425-8

Series of Irregular Observations
Forecasting and Model Building
Robert Azencott and Didier Dacunha-Castelle

A compact and vigorous introduction to the essentials of
spatial analysis and finite autoregressive and moving
schemes (ARMA processes), this book explains the technique
for the use of random stationary processes for the modeling of

numerous concrete phenomena. Addressed to probabilists,
statisticians, and electrical engineers, Series of Irregular
Observations is mathematically rigorous but restricts itself to
one-dimensional processes in order to keep the basic con-
cepts as transparent as possible.

1986/236 pp/Cloth $32.00

ISBN 0-387-96263-8

The Craft of Probabilistic Modelling
A Collection of Personal Accounts
Edited by Joseph Gani

The subject of this book, the firstin the series, is probabilistic
models, how they are developed and how they are used.
Through the personal accounts of 19 eminent applied proba-
bilists, the book also outlines the many avenues which lead to
the craft of probabilistic modelling. The contributors, many of
them pioneers of applied probability, give an authentic and
perceptive account of their-craft.

1986/313 pp/21 illus/Cloth $42.50
ISBN 0-387-96277-8

To order these or other Spfinger—VerIag titles, write to: Springer-Verlag New York, Inc., Attn: G. Kiely, 175 Fifth Avenue, New York, NY
10010. Checks, money orders (plus $2.50 for shipping), and major credit cards are acceptable forms of payment. NY, NJ, and CA
residents please add applicable sales tax. To order by telephone (in the US) call TOLL FREE 1-800-526-7254 (in NJ, 201-348-4033).

SPRINGER-VERLAG

New York Berlin Heidelberg

Vienna London Paris Tokyo



