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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 Shanti S. Gupta, Purdue University.

ZONAL POLYNOMIALS

by Akimichi Takemura

A self-contained development of zonal polynomials in the frame-
work of standard multivariate analysis.

Zonal polynomials have been used extensively

in the study of noncentral multivariate distributions. 110 pages
This easily understood treatment uses List price $15
only the standard tools of linear algebra IMS members $9

and multivariate normal distribution theory.

edited by Y.L. Tong
Proceedings of the Symposium on Inequalities in Statistics and
Probability held in Lincoln, Nebraska during October 1982.

This volume reports on the recent rapid growth
in the field of inequalities due, in part,

5 INEQUALITIES IN STATISTICS AND PROBABILITY

to widespread applications in reliability theory, 263 pages
in multivariate nonnormal analysis, List price $25
and in optimization and constraint problems. IMS members $15

The volume contains thirty expositary
and research papers by leaders in the field.

THE LIKELIHOOD PRINCIPLE
6 by James Berger and Robert Woipert
A comprehensive presentation and criticism of the likelihood prin-
ciple and its generalizations.

This book provides a non-technical development
of the likelihood principle with attention _

to some of its surprising implications 217 pages
for such areas as randomization analysis, List price $25
censoring, significance testing, IMS members $15

and sequential analysis. The authors also discuss
generalizations and implementations
of the likelihood principle.

- ADDITIONAL TITLES L
Previously published: 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). Forthcoming: Group
Theory in Statistics by P. Diaconis, Approximate Computations of Expectations
by C. Stein, and Foundations of Exponential Families by L. Brown.

Prepaid orders for individual volumes and requests for standing order enrollment (eligible for
20% prepublication discounts from list prices) should be sent to

Institute of Mathematical Statistics

3401 Investment Blvd., #7

Hayward, CA 94545 (USA)



The Annual Index to the Statistical
Literature of the World

CURRENT INDEX TO STATISTICS

APPLICATIONS, METHODS AND THEORY
VOLUME 10 (1984) — NOW AVAILABLE

e Nearly 8400 articles from “core” and “related”
journals and books indexed for 1984.

e Complete coverage of 63 journals in statistics
and related fields.

e Statistics articles selected and indexed from
over 300 other journals.

e 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,

o Author index lists each article under the name
of each author.

e Reasonable prices:

IMS/ASA Members —$15
Other individuals —$20
Other institutions —%$40

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Volumes 1-10 are available now at the above prices. Publication of Volume
11(1985) is expected late in 1986. Orders for Volume 11 are now being accepted at the
above prices, with shipping upon availability. Please specify applicable rate and volume
number(s) desired. Order prepaid from: '

IMS Business Office
3401 Investment Blvd. #7
Hayward, CA 94545 (USA)



The Annals of Statistics
Volume 14 September 1986 No. 3

Invited Paper
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R. A. BAiLEY AND T. P. SPEED

Conservative confidence bands in curvilinear regression . . . . ... ..... DANIEL Q. NAIMAN
Spherical regression .. ... ... . e e TED CHANG
Asymptotic conditional inference for the offspring mean of a
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Nonparametric Bayesian regression . ........... .00ttt .. DANIEL BARRY
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An extreme value theory for sequence matching
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Skewness and asymmetry: Measures and orderings . . .. .......... H. L. MacGILLIVRAY
On the asymptotic formula for the probability of a Type 1 error of
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The shape of Bayes testsof powerone ..................... HANs RUDOLF LERCHE
Very weak expansions for sequential confidence levels .......... MiCHAEL WOODROOFE
Asymptotic properties of Neyman-Pearson tests for infinite

Kullback—Leibler information .. .......................... ARNOLD JANSSEN
Stochastic complexity and modeling . .......... ... ... ... ..... JORMA RISSANEN
Asymptotic optimality of C; and generalized cross-validation in ridge regression

with application to splinesmoothing ............... .. ........ KER-CHAU 11
Asymptotically minimax estimators for distributions with increasing

failurerate ... ... . .. e JANE-LING WaANG
Estimation of a unimodal distribution function ..................... SHaw-Hwa Lo
On asymptotically efficient estimation in semiparametric models ........ ANTON SCHICK
Asymptotic behavior of the empiric distribution of M-estimated
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The use of subseries values for estimating the variance of
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A minimum distance estimator for first-order autoregressive
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Minimum distance estimation and goodness-of-fit tests in
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Bayesian statistical inference for sampling a finite population ...........ALBERT Y. Lo

Short Communications
The total time on test plot and the cumulative total time on test

statistic for a counting process .. ... . ... . Lo i e R. D. GiLL
Local convergence of empirical measures in the random censorship

situation with application to density and rate estimators ........ HELMUT SCHAFER
Bahadur representations for robust scale estimators based on

regressionresiduals. .. ... L A. H. WELSH
On a converse to Scheffé’stheorem . . ......... .. ... ... ... .... T. J. SWEETING

The efficiency of Good’s nonparametric coverage estimator .......... WARREN W. EsTY




STATISTICAL
SCIENCE

Ka review journal of the institute of mathematical statistich

EXECUTIVE EDITOR: Morris H. DeGroot, Carnegie-Mellon University
EDITORS: David R. Brillinger, University of California, Berkeley
J. A. Hartigan, Yale University
Ingram OIkin, Stanford University
On the occasion of its fiftieth anniversary, the Institute of Mathematical Statistics announces publication of Statistical
Science, a new quarterly review journal in statistics and probability. Staristical Science will present the full range of

contemporary statistical thought at a modest technical level accessible to the broad community of practitioners, teachers,
researchers, and students in statistics and probability.

Featuring
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Volume 1 Number 1 February 1986 e discussions of methodological and theoreti-
. . cal topics of current interest and importance,

Freedman & Navidi on
MODELS FOR ADJUSTING THE CENSUS . .

) o e surveys of substantive research areas with

Efron & Tibshirani on promising statistical applications,

THE BOOTSTRAP »

Le Cam on ® cvaluations of research papers in specific
THE CENTRAL LIMIT THEOREM areas of statistics and probability,
AROUND 1935

Geisser on e discussions of classic articles from the
THE COLLECTED WORKS OF literature with commentary on their impact
GEORGE E. P. BOX on contemporary thought and practice,

Genest & Zidek on . ) )

COMBINING PROBABILITY e comprehensive book reviews, and
DISTRIBUTIONS

Interviews with ® interviews with distinguished statisticians

DAVID BLACKWELL & T. W. ANDERSON and probabilists.

AN J

Statistical Science joins the Institute’s distinguished journals, The Annals of Statistics and The Annals of Probability, in
February 1986 and is included as a privilege of membership. Nonmember subscriptions are available to individuals and
organizations. All subscriptions to the Annals include a subscription to Statistical Science for 1986. For additional
information on how to receive Statistical Science, please write to the IMS Business Office.
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