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Special Offer to IMS Members—
25% OFF

Jack Carl Kiefer
Collected Papers

I and II: Statistical Inference and Probability
III: Design of Experiments

Edited by L.D. Brown, 1. Olkin, J. Sacks, and H.P. Wynn
(Published in cooperation with the Institute of Mathematical

Statistics)

Together, these three volumes contain
all of Kiefer’s scientific papers—more
than 100 papers comprising 1,600
pages. They cover a broad range of
statistical subjects, including sequential
and nonparametric analysis, decision
theory, multivariate analysis, inventory
theory, stochastic processes, and design
of experiments. Annotated commen-
taries on certain papers trace their
historical impact and explain their
relationship to subsequent work.

Also included are three lectures
presented at a memorial session held at
the 1982 meeting of the IMS and
ASA, Kiefer’s bibliography, and a
number of general papers and book
reviews, several of them devoted to his

hobby, the classification of mushrooms.
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Volume I and II not sold separately.
1985, 502 and 590 pp., 40 illus. (Vol. I),
hardcover $84.00

ISBN 0-387-96003-1

Volume III
1985, 718 pp., 10 illus., hardcover $39.00
ISBN 0-387-96004-X

Special IMS Member Prices:
Volume I and 11: $62.00
Volume I1I: $30.00

IMS Members: please order discount
copies from the IMS Business Office,
3401 Investment Boulevard #7,
Hayward, CA 94545 USA

§923

@ Spnnger-Verlag New York Berlin Heidelberg Tokyo

SPRINGER-VERLAG NEW YORK, INC.
175 FIFTH AVENUE, NEW YORK, NEW YORK 10010




IMS Lecture Notes — Monograph Series Volume 6
Series Editor, Shanti S. Gupta

The Likelihood Principle by James Berger and Robert Wolpert

The likelihood principle is one of the simplest ideas in all of statistics, and
yet has astonishing consequences. The monograph begins with an elementary
review of conditioning concepts in statistics, leading up to development of
the likelihood principle and its generalizations. Also included are careful
discussions of existing criticisms of the likelihood principle, and introductions
to its startling implications for frequentist theory, sequential analysis, cen-
soring, significance testing, and randomization analysis. A final section in-
cludes discussions by Bruce Hill, David Lane, and Lucien LeCam and a reply
by the authors. Except for a few theoretical sections (which may be omitted
without loss of continuity), this book should be easily readible by statisti-
cians at almost any level.

CONTENTS

1. Introduction

2. Conditioning
Simple Examples, Relevant Subsets, Ancillarity, Conditional Frequentist
Procedures, Criticisms of Partial Conditioning

3. The Likelihood Principle and Generalizations
Introduction, History of the Likelihood Principle, Birnbaum’s Development—
The Discrete Case, Generalizations Beyond the Discrete Case, Nuisance
Variables and the Likelihood Principle, Criticisms of Birnbaum’s Axiomatic
Development, Violation of the Likelihood Principle—Inadmissibility and
Incoherency.

4. Consequences and Criticisms of the Likelihood Principle and the Relative

Likelihood Principle

Incompatibility with Frequentist Concepts, The Irrelevance of Stopping Rules,
The Irrelevance of Censoring Mechanisms, Significance Testing, Randomiza-
tion Analysis.

5. Implementation of the Likelihood Principle
Introduction, Non-Bayesian Likelihood Methods, Arguments for Bayesian
Implementation, Robust Bayesian Analysis, Conclusions

References
Discussions
List price .................. $25
IMS member price ........... $15
v Order prepaid from:

The Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
Hayward, California 94545 (USA)
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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, Purdue University

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, University of Nebraska

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.

by James Berger and Robert Wolpert
A comprehensive presentation and criticism of the likelihood prin-
ciple and its generalizations.

6 THE LIKELIHOOD PRINCIPLE

This book‘p‘rovides 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
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)



