e

i

.

.

. s o

G

Mathematical Statistics and Applications
Festschrift for Constance van Eeden

Marc Moore, Sorana Froda and Christian Léger, Editors

i
A

o

.

i

o
.

L







Institute of Mathematical Statistics
LECTURE NOTES-MONOGRAPH SERIES
Volume 42

Mathematical Statistics and Applications:
Festschrift for Constance van Eeden

Marc Moore, Sorana Froda & Christian Léger, Editors

Volume 42 is a joint project between the

Institute of Mathematical Statistics
Beachwood, Ohio, USA

Le Centre de Recherches Mathématiques g

Montreal, Quebec, Canada



Institute of Mathematical Statistics
Lecture Notes-Monograph Series

Series Editor:
Joel Greenhouse

The production of the Institute of Mathematical Statistics
Lecture Notes-Monograph Series is managed by the
IMS Societal Office: Julia A. Norton, Treasurer and

Elyse Gustafson, Executive Director.

Library of Congress Control Number: 2003107765
International Standard Book Number 0-940600-57-9
Copyright © 2003 Institute of Mathematical Statistics
All rights reserved

Printed in the United States of America



Contents

Contributors . . . . . ... ... vii
Preface . . . . . . . . .. xiii
Biography . . . . . . ..., XV
Bibliography . . . ... ... ... xix
The Scientific Family Tree of Constance van Eeden . . . . .. XXV

On Minimax Estimation of a Normal Mean Vector for General
Quadratic Loss
William E. Strawderman . . . . . . . . . . . 3

Old and New Aspects of Minimax Estimation of a Bounded
Parameter

Guido Bader and Wolfgang Bischoff . . . . . . ... ... .. ... 15
Some Aspects of Matching Priors

N. Reid, R. Mukerjee and D.A.S. Fraser . . . . ... ... ..... 31
Improving on the MLE of p for a Binomial(n,p) When p Is
Around %

Francois Perron . . . . . . . ... o e 45

Asymptotically Most Accurate Confidence Intervals in the
Semiparametric Symmetric Location Model
Chris A.J. Klaassen . . . . . . . .. . . 65

Aligned Rank Test for the Bivariate Randomized Block Model
Denis Larocque and Isabelle Bussiéres . . . . . . . ... ... ... 85

Testing Symmetry of the Errors of a Linear Model
Thomas P. Hettmansperger, Joseph W. McKean and
Simon J. Sheather . . . . . . . . . .. 99

Spearman’s rho and Kendall’s tau for Multivariate Data Sets
Hamani El Maache and Yves Lepage . . . . . . . . .. .. .. ... 113

Accardi contra Bell (cum mundi): The Impossible Coupling
Richard D. Gill . . . . . . . . . .. . ... 133



iv Contents

Uncertainty, Entropy, Variance and the Effect of Partial
Information
James V. Zidek and Constance van Eeden . . . . . . . . . .. ... 155

Toetjes na
Thomas S. Ferguson and Christian Genest . . . . . .. ... ... 169

On Random Walks and Diffusions Related to Parrondo’s
Games

Ronald Pyke . . . . . . . . . e 185
Derivative in the Mean of a Density and Statistical
Applications

J. Jureékovd and X. Milhaud . . . . . . . ... ... 217

Asymptotics for Robust Sequential Designs in Misspecified
Regression Models
Sanjoy Sinha and Douglas P. Wiens . . . . . . . .. .. ... ... 233

Explicit Solutions in a Smooth Change Problem
Andrew L. Rukhin . . . . . . . . .. . ... . 249

On Threshold-Based Classification Rules
Leila Mohammadi and Sara van de Geer . . . . . . . .. ... ... 261

Two Types of Infectives Among Homogeneous IVDU
Susceptibles
JoGani ... oL e 281

Optimal Group Sequential Designs for the Anscombe—Colton
Model
A. John Petkau . . . . . . . . . . 291

General Saddlepoint Approximation Methods for Smooth
Functions of M-Estimates with Bootstrap Applications
D.F. Andrews and A. Feuerverger . . . . . . ... ... ...... 317

Log-Normal Durations Can Give Long Range Dependence
Jan Hannig, J.S. Marron, Gennady Samorodnitsky and F.D. Smith 333

On Estimating the Period of a Cyclic Poisson Process
Roelof Helmers and I Wayan Mangku . . . . . . . ... ... ... 345



Some Efficiency Comparisons for Estimators From
Quasi-Likelihood and Generalized Estimating Equations
S. Liwand C.C. Heyde . . . . . . . . .. ... .. .. ....... 357

An Analysis of a Bivariate Time Series in Which the
Components Are Sampled at Different Instants
David R. Brillinger . . . . . . . . . . ... 375

Tests for Non-Correlation of Two Multivariate Time Series:
A Nonparametric Approach
Khalid El Himdi, Roch Roy and Pierre Duchesne . . . . . .. ... 397

Affine Invariant Linear Hypotheses for the Multivariate
General Linear Model with VARMA Error Terms
Marc Hallin and Davy Paindaveine . . . . . . . . . . .. ... ... 417

Score Tests for Dependent Censoring with Survival Data
Mériem Said, Nadia Ghazzali and Louis-Paul Rivest . . . . . . .. 435

On Local Polynomial Estimation of Hazard Rates and Their
Derivatives under Random Censoring
Jiancheng Jiang and Kjell Doksum . . . . . . ... ... ... ... 463

A Simulation Study of a Minimum Distance Estimator for
Finite Mixtures Under Censoring
René Ferland, Sorana Froda and Jean Lavigne . . . ... ... .. 483








