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Higher Order Asymptotics
by Jayanta K. Ghosh

These lecture notes are concerned with Edgeworth expansions, higher order efficiency,
expansion of posterior, probability matching priors and related topics. The lectures were
originally presented at the NSF-CBMS Regional Conference held at Chapel Hill, North
Carolina, in August 1991.
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F. BACCELLI, INRIA Sophia Antipolis, and
P. BREMAUD, Laboratorie des Signaux et Systemes,
both of France

ELEMENTS OF
QUEUEING THEORY

Palm-martingale Calculus and
Stochastic Recurrences

This fundamental exposition, by two leading
researchers in the field, answers the need for a math-
ematically sound reference work on the subject and
will quickly be the standard reference. It contains
an introduction to general probabilistic methods
applicable to queueing systems with ergodic inputs.
The main aspects treated are stability, time and cus-
tomer averages, comparison of service disciplines,
and priority rules. The originality of the presen-
tation lies in the systematic use of recurrence
equations to describe the dynamics of the systems,
and of the Palm probability framework to describe
the stationary behavior of such systems.
1994/256 pp., 24 illus./Hardcover/$69.00

ISBN 0-387-53347-8
Applications of Mathematics, Volume 26

N. MEGIDDO, IBM Almaden Research Center,
San Jose, CA and Tel-Aviv University (Ed.)

ESSAYS IN GAME THEORY

In Honor of Michael Maschler

This volume presents a collection of papers on game
theory dedicated to Michael Maschler. Through
his dedication and contributions to game theory,
Maschler has become an important figure partic-
ularly in the area of cooperative games. Game the-
ory has since become an important subject in
operations research, economics and management
science. As befits such a volume, the main themes
covered are cooperative games, coalitions, repeat-
ed games, and cost allocation games. All the con-
tributions are authoritative surveys of a particular
topic, so together they will present an invaluable
overview of the field to all those working on game
theory problems.

1994/203 pp./Hardcover/$39.00/ISBN 0-387-94224-6

J. GRANDELL, Royal Institute of Technology, Sweden
ASPECTS OF RISK THEORY

“This very readable account deals with a number
of aspects of risk theory... These aspects are treat-
*ed in fine detail, with good feeling for applicabil-
ity and numerical relevance.”  -J.L. TEUGELS
This book is a treatise on risk theory with empha-
sis on models where the occurrence of the claims
is described by more general point processes and
general stationary point processes. The presenta-
tion is based on modern probabilistic methods rather
than analytic. The theory is accompanied with dis-
cussions on practical evaluation of ruin possibil-
ities and statistical estimation. This book is intended
for graduate or postgraduate students in' actuarial
science and probability as well as for working actu-
aries with a background in probability.
1991/175 pp./Hardcover/$49.00/ISBN.0-387-97368-0
Probability and its Applications
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ext. 582 to receive your copy today!

S. GUPTA and J. BERGER, both of Purdue University,
West Lafayette, IN (Eds.)

STATISTICAL DECISION THEORY
AND RELATED TOPICS V

This volume comprises the invited papers at the
Fifth Purdue Symposium on Statistical Decision
Theory and Related Topics. The papers are grouped
into six parts, each giving a detailed account of
the latest theoretical and research developments
in areas such as: A Retrospective on Wald’s
Decision Theory and Sequential Analysis, Asymp-
totics and Nonparametrics, Bayesian Analysis,
Decision Theory and Selection Procedures,
Probability and Probabilistic Structures, and
Sequential, Adaptive and Filtering Problems.

1994/537 pp., 68 illus./Hardcover/$59.00
ISBN 0-387-94143-6

Y.G. SINAI, Russian Academy of Sciences, Russia

PROBABILITY THEORY

An Introductory Course

Sinai’s book leads the student through the stan-
dard material for probability theory, with stops
along the way for interesting topics such as sta-
tistical mechanics. The text is divided into sixteen
lectures, each covering a major topic. The intro-
ductory notions and classical results are includ-
ed. Notions from measure theory and Lebesgue
integration are introduced in the second half of the
text. Besides statistical mechanics, other interest-
ing, less common topics found in the book are:
percolation, the concept of stability in the central
limit theorem and the study of probability of large
deviations.

1992/138 pp. 14 illus./Softcover/$32.00
ISBN 0-387-53348-6

Springer-Verlag
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Second Edition
J.0. BERGER, Purdue University, West Lafayette, IN

STATISTICAL DECISION THEORY
AND BAYESIAN ANALYSIS

“[A]n excellent book on statistical decision the-
ory and Bayesian analysis. The outstanding
strengths of the book are its topic coverage, ref-
erences, exposition, examples and problem sets...
This book is an excellent addition to any mathe-
matical statistician’s library. Its coverage in many
areas is at the boundary of research and its excel-
lent references to related work are most helpful.”
- BULLETIN OF THE

AMERICAN MATHEMATICAL SOCIETY

1985/617 pp./Hardcover/$59.00/ISBN 0-387-96098-8
Springer Series In Statistics

J.L. DOOB, University of lllinois, Urbana, IL
MEASURE THEORY

This book is different from other books on mea-
sure theory in that it accepts probability theory as
an essential part of measure theory. This means
that many examples are taken from probability;
that probabilistic concepts such as independence,
Markov processes, and conditional expectations
are integrated into the text rather than being rele-
gated to an appendix; that more attention is paid
to the role of algebras than is customary; and that
the metric defining the distance between sets as
the measure of their symmetric difference is
exploited more than is customary.

1993/210 pp./Hardcover/$49.00/ISBN 0-387-94055-3
Graduate Texts in Mathematics, Volume 143
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