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Invariant Measures on Groups and Their Use in Statistics
by Robert A. Wijsman

This monograph deals with problems conceming distributions in statistical models in
which there is a group of invariance transformations. The methods presented make
use of mathematical tools that involve the interplay between groups and integration.
The author demonstrates by examples the statistical usefulness of these methods and
presents a systematic account of their mathematical background.
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Introduction
Spaces, Functions, and Groups Acting on Spaces
Differentiable Manifolds, Tangent Spaces, and Vector Fields
Differential Forms on Manifolds
Lie Groups and Lie Algebras
Integration on Locally Compact Spaces According to Bourbaki
. Invariant and Relatively Invariant Measures on Locally Compact Groups and
Spaces
Factorization of Measures on Locally Compact Spaces Induced by the Action of
a Group, With Help of a Global Cross Section: Theory
9. Application to Type | Problems: Special Group Structure
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- Section Exists
11. Type Il Problems: Global Slice
12. Comparison of Two Factorization Methods: Cross Section Versus Proper Action
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Analytic Statistical Models
by Ib M. Skovgaard

This monograph introduces a class of statistical models (the analytic models) which is
sufficiently well behaved to satisfy regularity conditions of the type typically met in
theorems of asymptotic statistical inference, and at the same time sufficiently rich to
contain many of the commonly used statistical models, including the (sufficiently
smooth) curved exponential families. The author defines the class of analytic models,
derives its basic mathematical and probabilistic properties, shows that it contains a
wide range of common statistical models, and demonstrates its applicability in
asymptotics.
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maximum likelihood estimator
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Tired of searching through 14 volumes of the
Current Index to Statistics to find papers on linear models?

CUMULATIVE INDEX TO LINEAR MODELS
APPLICATIONS, DESIGN, METHODS AND THEORY
1975-1988

* Contains citations to more than 10,000 articles taken from the
Current Index to Statistics (Vols. 1-14, 1975-1988).

« Follows the same format as the Current Index to Statistics,
including important and key words, and an author index.

« Lists articles on applications, design, methods and theory
relating broadly to linear models.

« Examples of areas included: analysis of variance, Bayesian
methods and theory, calibration, diagnostics, estimation and
testing, exploratory methods, isotonic regression, MINQUE,
mixed and random effects models, multiple comparisons,
optimal and classical design, principal component and
projection pursuit regression, robust and nonparametric theory
and methods.

» Examples of arcas excluded: decision theory, foundations,
generalized linear models, multivariate statistics, nonlinear

models, sampling and time series.

* Reasonable prices:

IMS/ASAMembers ......c...... $20
Other individuals .............. $40
Other institutions ............. $100

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Publication of the Cumulative Index to Linear Models is expected in late 1990.
Orders are now being accepted at the above prices, with shipping upon availability. Order
prepaid from:

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



