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The Writings of Leonard Jimmie Savage
—A Memorial Selection

The American Statistical Association and
The Institute of Mathematical Statistics
announce publication of the selected works of Jimmie Savage

Contents include:

e 45 selected reprints of papers pub-
lished between 1940-1977, photographed
from the original sources

¢ Biographical sketches and personal in-
sights by W. Allen Wallis, Frederick Mos-
teller, Francis Anscombe, and William and
Esther Sleator

e Scholarly essay, “L.J. Savage—His Work
in Probability and Statistics,” by D. V.
Lindley

e Complete bibliography of all published
papers, books, reviews, and discussions by
Savage

736 pages, bound in blue kidskin

Papers included:

A Dynamic Problem in Duopoly

On the Crossing of Extremals at Focal
Points

Unbiased Estimates for Certain Binomial
Sampling Problems with Applications

The Application of Vectorial Methods to
Metric Geometry

A Uniqueness Theorem for Unbiased Se-
quential Binomial Estimation

Abandoning an Experiment Prior to Com-
pletion

Planning Experiments Seeking Maxima

Samuelson’s Foundations: Its Mathemat-
ics

The Utility Analysis of Choices Involving
Risk

Application of the Radon-Nikodym Theo-
rem to the Theory of Sufficient Statistics

Bayes and Minimax Estimates for Quad-
ratic Loss Functions

The Theory of Statistical Decision

On the Set of Values of a Nonatomic,
Finitely Additive, Finite Measure

The Expected-Utility Hypothesis and the
Measurability of Utility

* Une Axiomatisation de Comportement
Raisonnable Face a L'Incertitude

Three Problems in Rationing Capital

Symmetric Measures on Cartesian Prod-
ucts

* Reprinted in original language

The Nonexistence of Certain Statistical
Procedures in Nonparametric Problems

When Different Pairs of Hypotheses Have
the Same Family of Likelihood-Ratio
Test Regions

Recent Tendencies in the Foundations of
Statistics

Optimal Gambling Systems

The Foundations of Statistics Reconsid-
ered

* Sul Modo di Scegliere le Probabilita Ini-
ziali

* Campi di Applicazione e Tecniche della
Statistica

* Uno Sguardo Sulla Statistica di Oggi

* 1| Problema delle Strategie Ottime di
Gioco

Bayesian Statistics

Bayesian Statistical Inference for Psycho-
logical Research

A Tchebycheff-Like Inequality for Sto-
chastic Processes

Finite Stopping Time and Finite Expected
Stopping Time

Difficulties in the Theory of Personal Prob-
ability

Implications of Personal Probability for In-
duction

A Geometrical Approach to the Special
Stable Distributions

Comments on a Weakened Principle of
Conditionality

Reading Suggestions for the Foundations
of Statistics

A Generalized Unimodality

* Die Bayessche Entwicklungsstufe der
Statistischen Schlussweise

Elicitation of Personal Probabilities and
Expectations

The Characteristic Function Characterized
and the Momentousness of Moments

The Mathematics of Glottochronology Re-
visited

Diagnosis and the Bayesian Viewpoint

Inequalities on the Probability Content of
Convex Regions for Elliptically Con-
toured Distributions

Probability in Science: A Personalistic Ac-
count

On Rereading R.A. Fisher

The Shifting Foundations of Statistics

Order through IMS.

3401 Investment Blvd., Suite 6, Hayward, CA 94545

(Orders Are Payable in Advance)

$27.00 (IMS/ASA Member)
$39.00 (Nonmembers)



THE ANNALS OF PROBABILITY
Vol. 11 February 1983 No. 1
Articles

Supercritical contact processes on Z
RICHARD DURRETT AND DAVID GRIFFEATH

Attractive nearest particle systems ..... ... .. .. .. .. THOMAS LIGGETT
Brownian motlon with lower class moving boundaries which grow faster
than 2 ... R. F. Bass AND M. CRANSTON

A class of conditional limit theorems related to ruin problem
MicHIO SHIMURA

Gaussian measuresin Bp ... ... .. NARESH JAIN AND DITLEV MONRAD
The central limit theorem for stochastic integrals with respect to Lévy
TOCeSSeS .. ............ EvVARIST GINE AND MICHAEL B. MARCUS

Small deviations in the functional central limit theorem with applications
to functional laws of the iterated logarithm
ALEJANDRO DE ACOSTA
Some results on the cluster set C({S./a.}) and the LIL
A. DE AcosTA AND J. KUELBS
Convergence rates related to the strong law of large numbers
JAMES ALLEN FiLL
Remainder term estimates of the renewal function ... HAsSE CARLSSON
A simple criterion for transience of a reversible Markov chain
TERRY LYONS
Dominating pomts and the asymptotics of large deviations for random
walkonIR? .. ... .. ... ... .. PETER NEY
Domains of attraction of multivariate extreme value distributions
ALBERT W. MARSHALL AND INGRAM OLKIN
The domam of normal attraction of an operator-stable law
WiLLiaAM N. HubsoN, J. DAvID MASON AND JERRY ALAN VEEH
Stable limits for partial sums of dependent random variables
RicHARD A. DAvVIs
Sums of functions of nearest neighbor distances, moment bounds, limit
theorems and a goodness of fit test
P. J. BICKEL AND L. BREIMAN
On the distributions related to transitive closures of random finite
mappings . .. ............ ... Boris PiTTEL
The advantage of using non-measurable stop rules
THEODORE P. HiLL AND VicTOR C. PESTIEN

Short Communications

A remark on stochastic fundamental matrices ... ... MARc A. BERGER
A method of investigating the longest path in certain random graphs
T. NEMETZ AND N. KUSOLITSCH
Strong law of large numbers for Banach space valued random
sets ... ... MaApAN L. Puri AND DAN A. RALESCU
An application of time reversal to Brownian local time
JOoANNA B. MITRO




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 lIdentification, 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
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The Institute of Mathematical Statistics
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