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Current Issues in
Statistical Inference:
Essays in Honor of D. Basu

edited by
M. Ghosh & P. K. Pathak

D. Basu’s emphasis has always been on foundations and underlying concepts rather than on
technicalities. In keeping with his philosophy, essays in this festschrift volume, dedicated to Basu on
the occasion of his 65th birthday, place the major emphasis on the foundational issues of statistical
inference. Most of the papers in this volume are review articles written by his friends and colleagues
in those areas of statistics that have interested Basu most during his active research
career—information, likelihood, ancillarity, randomization, fiducial probabilities, logical foundations of
survey sampling, and many related concepts. These papers are also written in a narrative style which
has typified so much of Basu’s own writings in statistics.

Contents

Conditional inference from confidence sets by G. Casella; Intervention experiments, randomization
and inference by O. Kempthorne; Ancillarity by E. L. Lehmann & F. W. Scholz; The Pitman closeness
of statistical estimators: Latent years and the renaissance by P. K. Sen; Unbiased sequential
binomial estimation by Bimal K. Sinha & Bikas K. Sinha; Sufficiency by S. Yamada & H. Morimoto;
Foundations of statistical quality control by R. E. Barlow & T. Z. Irony; Prequential data analysis by A.
P. Dawid; Bayesian nonparametric inference by T. S. Ferguson, E. G. Phadia, & R. C. Tiwari;
Hierarchical and empirical Bayes multivariate estimation by M. Ghosh; Basu’s contributions to the
foundations of sample survey by G. Meeden; Survey sampling—As | understand it by V. P. Godambe;
Two basic partial orderings for distributions derived from Schur functions and majorization by K.
Joag-Dev & J. Sethuraman; Optimal integration of surveys by P. K. Pathak & M. Fahimi; The model
based (prediction) approach to finite population sampling theory by R. M. Royall; Sampling theory
using experimental design concepts by J. Srivastava & Z. Ouyang
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Selected Proceedings of the
Sheffield Symposium on Applied Probability

edited by
. V. Basawa & R. L. Taylor

Proceedings of the Symposium on Applied Probability, Sheffield, August 1989. The purpose of the
Sheffield Symposium on Applied Probability was to focus attention on some of the prominent
directions in applied probability. This volume contains several major papers covering models in
epidemiology, genetics, random fields, branching processes, random walks, directed polymers and
evolution time-scales. The reader will find a broad array of interesting problems discussed in the
eighteen technical articles included in this volume.

Contents

Some aspects of the Sheffield Symposium by I. V. Basawa & R. L. Taylor; Some remarks on recent
developments in applied probability by J. Gani; The promotion and development of applied
probability: A note on the contributions of Joe Gani by C. C. Heyde; Applications of random walks on
finite graphs by D. Aldous; Analysis of infections disease data from a sample of households by N. G.
Becker; On directed polymers in a random environment by E. Bolthausen; A look at perturbation
approximations for epidemics by H. E. Daniels; A central limit theorem for evolving random fields by
P. E. Greenwood & M. Ossiander; The two-locus ancestral graph by R. C. Griffiths; When did Joe’s
great...grandfather live? Or: On the time scale of evolution by P. Jagers, O. Nerman, & Z. Taib; Point
processes and inference for rainfall fields by M. J. Phelan; A construction for processes with
history-dependent transition intensities by P. Whittle; Accumulation points of a particular normalized
random walk by A. Adler; Uniform convergence of martingales in the one-dimensional branching
random walk by J. D. Biggins; An urn model and the coalescent in neutral infinite-alleles genetic
processes by D. Branson; The genealogy of patterns of ESS’s by C. Cannings & G. T. Vickers;
Extinction probabilities of branching processes in random environments by D. R. Grey & L. Zhunwei;
Measure-valued processes: Techniques and applications by K. J. Hochberg; Saddlepoint
approximations in the case of intractable cumulant generating functions by J. E. Kolassa; U-statistics
and double stable integrals by J. Mijnheer; Gene conversion and the infinite-sites model by S. A.
Sawyer
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Stochastic Orders and Decision Under Risk

edited by
K. Mosler & M. Scarsini

A selection of papers presented at the International Workshop on Stochastic Orders and Decision
Under Risk, Hamburg, May 1989. The aim of this workshop was to contribute to the theory and
applications of stochastic orders and to gather scientists from different disciplines who are using
similar mathematical tools in their fields. The workshop gathered individuals from probability theory,
statistics, reliability, queueing, economics, finance, insurance, and mathematical physics. The
twenty-three papers in this volume represent a selection of those presented in Hamburg.

Contents

Remarks on a random surface by D. B. Abraham & C. M. Newman; Stochastic order and martingale
dynamics in multivariate life length models: A review by E. Arjas & I. Norros; Preservation and
attenuation of inequality as measured by the Lorenz order by B. C. Arnold; Lorenz ordering of order
statistics by B. C. Arnold & J. A. Villasenor; Stochastic orders and their application to a unified
approach to various concepts of dependence and association by R. Bergmann; Second order
Bonferroni-type, product-type and setwise probability inequalities by H. W. Block, T. Costigan, & A. R
Sampson; Optimal stopping of life testing: Use of stochastic orderings in the case of conditionally
exponential lifetimes by C. Costantini & F. Spizzichino; Multivariate probability inequalities:
Convolution theorems, composition theorems, and concentration inequalities by M. L. Eaton & M. D.
Perlman; Stochastic orderings in reliability by K.-W. Gaede; Representation theorems for measures
of location and for measures of dispersion by A. Giovagnoli & G. Regoli; Orderings of risks and their
actuarial applications by W.-R. Heilmann & K.-J. Schroter; Applications of likelihood orderings in
economics by I. Jewitt; Stochastic orders in welfare economics by M. Le Breton; Ordering regression
models of Gaussian processes by H. Luschgy; Multivariate stochastic orderings and generating
cones of functions by A. W. Marshall; Stochastic ordering for Markov processes on partially ordered
spaces with applications to queueing networks by W. A. Massey; Some theory of stochastic
dominance by K. Mosler & M. Scarsini; Bounds for distributions with multivariate marginals by L.
Ruschendorf; Repair policies and stochastic order by T. H. Savits; Regular, sample path and strong
convexity: A review by M. Shaked & J. G. Shanthikumar; Stochastic orders and comparison of
experiments by E. Torgersen; Expectation inequalities from convex geometry by R. A. Vitale;
Concentration indices and concentration curves by S. Yitzhaki & I. Olkin
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P.G. HALL, Australian National University, Canberra,
Australia

THE BOOTSTRAP AND
EDGEWORTH EXPANSION

Presents a readable introduction to the
theory of bootstrap methods suitable for
graduate students and research workers in
statistics. Discusses the application of boot-
strap methods to linear regression, non-
parametric regression, and density estimation.
The first chapters introduce the basic concepts
of bootstrap methods and the Edgeworth
expansion. Subsequent chapters explore the
interaction between the two subjects and their
application to statistical techniques.

1992/352 PP., 6 ILLUS./HARDCOVER/$49.00
ISBN 0-387-97720-1
SPRINGER SERIES IN STATISTICS

" 8. KOTZ, University of North Carolina, Chapel Hill, NC,
and N.L. JOHNSON, University of Maryland, College
Park, MD (Eds.)

BREAKTHROUGHS IN STATISTICS

Vol. I: Foundations and Basic Theory
Vol. II: Methodology and Distribution

This collection of papers traces the re-
markably vigorous development of statistics
over the past 100 years by using “growth
point” or “breakthrough” publications which
have initiated fundamental changes in the
development of statistical methodology. There
are introductions to each paper which include
references to important precursors, and also
to successor papers which elaborated or
extended the influence of the ehosen papers.

VOLUME I: 1992/631 PP., 14 ILLUS./HARDCOVER
$89.00/ISBN 0-387-97566-7

VOLUME II: 1992/600 PP., 19 ILLUS./HARDCOVER
$89.00/ISBN 0-387-97572-1

SPRINGER SERIES IN STATISTICS

C-E. SARNDAL, Université de Montreal, Canada;
B. SWENSSON, University of Orebro, Sweden,
J. WRETMAN, University of Stockholm, Qweden

MODEL ASSISTED SURVEY
SAMPLING

Intended for statistics students and sur-
vey methodologists who design and carry
out surveys, and persons engaged in survey
research, e.g. in sociology, psychology,
economics and marketing. Stresses important
general principles for estimation and analysis
in surveys. Features many exercises, both
data analytic and theoretical. ,
1992/694 PP., 8 ILLUS./HARDCOVER/$49.00

ISBN 0-387-97528-4
SPRINGER SERIES IN STATISTICS

M.A. BERGER, School of Mathematics, Georgia
Institute of Technology

AN INTRODUCTION TO
PROBABILITY AND
STOCHASTIC PROCESSES

Provides students with a straightforward
introduction to the mathematical theory of
probability, presenting the central results and
techniques of the subject in a complete and
self-contained account. As a result, the em-
phasis is on giving results in simple forms
with clear proofs and to eschew more power-
ful forms of theorems which require techni-
cally involved proofs. Any student who has a
familiarity with calculus and basic algebra
will be able to use this text and throughout
there are a wide variety of exercises to illus-
trate and develop ideas in the text.
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ISBN 0-387-97784-8
SPRINGER TEXTS IN STATISTICS

P. WHITTLE, University of Cambridge, Great Britain

PROBABILITY VIA EXPECTATION

3rd edition

This radical revision of a classic text
presents a straightforward introduction to the
main concepts and applications of probability.
The author takes expectation rather than
probability measure as the prime concept, an
approach which reveals the pervasive and
natural role of two concepts: least square
approximation and martingales. Throughout,
the author stresses the importgnce of applica-
tions; information theory, statistical decision
theory and optimization problems. A basic
exposure to calculus and matrix algebra is
sufficient for any student to enjoy this first
course in probability.

1992/APP. 336 PP., 23 ILLUS.
HARDCOVER: $75.00/ISBN 0-387-97758-9
SOFTCOVER: $35.00/ISBN 0-387-97764-3
SPRINGER TEXTS IN STATISTICS

Springe;' Verlag

NEW YORK

J. D. JOBSON, University of Alberta, Edmonton, Alberta

APPLIED MULTIVARIATE
DATA ANALYSIS

Vol. I: Regression and Experimental Design
Vol. II: Categorical and Multivariate Methods

These two volumes present an easy to read
survey of multivariate data analysis. For each
topic an outline of the theory is complemented
by the use of real data examples. Each chap-
ter also includes a set of theory questions
which enable the reader to improve the level
of understanding. Diskettes are included
which provide real data for the exercises.

Volume I presents a survey of univariate
data analysis, an extensive overview of
multiple linear regression and a survey of
experimental design. The multiple linear
regression model is specialized to the analysis
of variance model using a variety of indicator
variable coding methods.

Volume II presents an easy to read survey
of the traditional topics of multivariate analy-
sis such as multivariate normal inference,
multivariate regression and canonical correla-
tion, multivariate analysis of variance and
discriminant analysis, and principal compo-
nents analysis and factor analysis. In addition
the topics of multidimensional contingency
tables, logistic regression, cluster analysis,
multidimensional scaling and correspondence
analysis are also outlined.

VOLUME I: 1991/621 PP., 93 ILLUS./HARDCOVER
$59.00/ISBN 0-387-97660-4

VOLUME II: 1992/APP. 752 PP., APP. 85 ILLUS.
HARDCOVER/$59.00/ISBN 0-387-97804-6
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201-348-4033) or FAX 201-3484505. Please
mention S212 when ordering by phone.
Write to Springer-Verlag New York, Inc.,
Attn: P. Manning, Dept. S212, 175 Fifth
Avenue, New York, NY 10010.
Visit your local scientific bookstore or urge
your librarian to order for your department.
Payment can be made by check, pur-
chase order, or credit card. Please enclose
$2.50 for shipping ($1.00 additional books)
& add appropriate sales tax if you reside in
NY, NJ, MA, VT, or CA. Canadian residents
please add 7% GST.
Remember...your 30-day return
priviledge is always guaranteed!
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