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Differential Geometry in Statistical Inference
by S.-I. Amari, O. E. Barndorff-Nielsen, R. E. Kass, S. L. Lauritzen,
and C. 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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Series; References
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Models; Statistical Manifolds; The Univariate Gaussian Manifold; The Inverse Gaussian Manifold; The
Gamma Manifold; Two Special Manifolds; Discussion and Unsolved Problems; References

Differential Metrics in Probability Spaces by C. R. Rao
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The Latest Publications
for Statisticians
From Springer-Verlag

H.T. Nguyen and G.S. Rogers, New Mexico State University,
Las Cruces, NM, USA

Fundamentals of Mathematical Statistics
Volume I: Probability for Statistics
Volume II: Statistical Inference

This two volume text is designed for a two semester course in
mathematical statistics at the graduate level. The two main pedagogi-
cal aspects in these volumes are that the material is designed in lessons
(each for a 50 minute class) with complimentary exercises and home
work, and although the material is traditional, it is presented in a self-
contained, rigorous and complete manner.

Volume I, Probability for Statistics, is designed for the first
semester and contains the basic probability needed for statistics: from
relative frequency to a central limit theorem.

Volume II, Statistical Inference, is designed for the second
semester and contains a rigorous introduction to mathematical statistics:
from random samples to asymptotic theory of statistical inference.
Volume I: 1989/432 pp., 23 illus./Hardcover $39.80
ISBN 0-387-97014-2/Springer Texts in Statistics
Volume II: 1989/422 pp./Hardcover $39.80
ISBN 0-387-97020-7/Springer Texts in Statistics

M. West, Duke University, Durham, NC, USA; and J. Harrison,
University of Warwick, Coventry, UK

Bayesian Forecasting and Dynamic Models

Describes and illustrates for the first time in book form, a rela-
tively complete statistical and mathematical framework that presents
the authors’ view to this approach to modelling and forecasting.

The material covers mathematical and statistical features of
Bayesian analysis of dynamic models, with illustrations, examples and
exercises in each chapter. In order that the ideas and techniques of
Bayesian forecasting be accessible to students, research workers and
practitioners alike, the book includes a number of examples and case
studies involving real data, generously illustrated using computer
generated graphs. These examples provide issues of modelling,
data analysis and forecasting.
1989/app. 720 pp., 108 illus./Hardcover $56.00 (tent.)

ISBN 0-387-97025-8/Springer Series in Statistics

Springer-Verlag
New York Berlin Heidelberg Vienna
London Paris Tokyo Hong Kong

208

L.J. Gleser, Purdue University, West Lafayette, IN, USA; M.D.
Perlman, University of Washington, Seattle, WA, USA; S.J. Press,
University of California, Riverside, CA, USA; and A.R. Sampson,
University of Pittsburgh, Pittsburgh, PA, USA (Eds.)

Contributions to Probability and Statistics
Essays in Honor of Ingram Olkin

Published in honor of the sixty-fifth birthday of Professor
Ingram Olkin of Stanford University. Part I contains a brief biography
of Professor Olkin, and an interview with him discussing his career
and his research interests. Part II contains 32 technical papers written
in Professor Olkin’s honor by his collaborators, colleagues, and Ph.D.
students.

These original papers cover a wealth of topics in mathematical
and applied statistics, including probability inequalities and characteri-
zations, multivariate analysis and association, linear and nonlinear
models, ranking and selection, experimental design, and approaches
to statistical inference.

The volume reflects the wide range of Professor Olkin’s inter-
ests in and contributions to research in statistics, and provides an
overview of new developments in these areas of research.

1989/512 pp., 50 illus./Hardcover $69.00
ISBN 0-387-97076-2

G. Grimmett, University of Bristol, Bristol, UK

Percolation

The importance of Percolation for modelling random media is
appreciated by probabilists and mathematical physicists.

This concise re-working of the mathematical theory is self-
contained and approachable by the non-specialist. It makes extensive
use of recent proofs of the uniqueness of the critical point and of the
infinite cluster, and includes an attempt to communicate to the math-
ematician-the physical theory of scaling and the critical phenomenon,
together with clear accounts of unsolved problems. The case of two
dimensions receives special attention, with a modern proof that the
critical probability of bond percolation on the square lattice equals 1/2.
The emphasis throughout is upon providing the most direct proofs.
1989/296 pp.,76 illus./Hardcover $49.80
ISBN 0-387-96843-1

New Version of Diskette!

P.J. Brockwell and R.A. Davis, Colorado State University,
Fort Collins, CO, USA

Time Series: Theory and Methods
Version 2.0

Due to the increased demand for this highly-acclaimed soft-
ware, a new version has been made available!

The diskette contains programs written for the IBM PC. It
may be used to apply the methods described in the book by the same
authors, Time Series: Theory and Methods (Springer Series in Sta-
tistics), to the data sets supplied in the appendix, to simulated data
sets, or to data provided by the reader.
1989/$24.00/ISBN 0-387-14204-5

Ordering Information:

Call Toll-Free: 1-800-SPRINGER (In NJ call 201-348-4033)
Or send FAX: 201-348-4505. For mail orders, send payment plus
$2.50 for postage and handling to: Springer-Verlag New York, Inc.,
Attn: S. Klamkin — Dept. §280, 175 Fifth Avenue, New York, NY
10010. We accept Visa, MC, and Amex charges (with signature and
exp. date noted) as well as personal checks and money orders.




