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).

e 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 areas excluded: decision theory, foundations,
generalized linear models, multivariate statistics, nonlinear
models, sampling and time series.

¢ Reasonable prices:

IMS/ASAMembers ............ $20
Otherindividuals .......co00v.. $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)
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CALL FOR PAPERS

THE ANNALS OF APPLIED PROBABILITY
Volume 1, Number 1, February 1991 ‘

The Institute of Mathematical Statistics will publish
the first issue of its new journal, The Annals of
Applied Probability, in February 1991.

In addition to welcoming papers in all the traditional
areas of applied probability, the new Annals
particularly hopes to attract work that develops and
deepens the interplay of probability and other fields,
including computer science, finance, network
modeling, and biology.

Submissions are now being considered for
‘publication and should be directed to:

J. Michael Steele, Editor
Department of Statistics

The Wharton School

3010 Steinberg Hall-Dietrich Hall
The University of Pennsylvania
Philadelphia PA 19104-6302 (USA)

- Four copies should be submitted and authors are
requested to follow the instructions which appear at
the front of each issue of The Annals of Probability
or The Annals of Statistics.



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.

1 1 GROUP REPRESENTATIONS IN PROBABILITY AND STATISTICS

by Persi Diaconis
Expanded versions of lectures delivered at Harvard, Stanford, and Ohio State

Universities.

This monograph delves into the uses of group theory, particularly 204 pages
non-commutative Fourier analysis, in probability and statistics. It presents List price $30
useful tools for applied problems and develops familiarity with one of the IMS members $18

most active areas in modern mathematics.

1 2AN INTRODUCTION TO CONTINUITY, EXTREMA, AND RELATED TOPICS
FOR GENERAL GAUSSIAN PROCESSES
by Robert J. Adler
A general and abstract introduction to general Gaussian processes.

This monograph provides an introduction to the theory of sample path 170 pages
properties of Gaussian processes based on concepts such as entropy and List price $25
majorising measures. A generally accessible introduction to majorising IMS members $15

measures, the general theory of continuity, boundedness, and suprema
distributions for Gaussian processes is presented.

1 3 SMALL SAMPLE ASYMPTOTICS
by Christopher Field & Elvezio Ronchetti
A coherent development of small sample asymptotics.

This monograph provides a coherent development of the ideas and 157 pages
techniques of small sample asymptotics. The authors aim to obtain List price $25
asymptotic expansions which give accurate results for small sample sizes IMS members $15
n, even down to n=1.

& ADDITIONAL TITLES

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); Volume 4, Zonal Polynomials by Akimichi Takemura
($15/members $9); Volume 5, Inequalities in Statistics and Probability edited by Y. L. Tong
($25/members $15); Volume 6, The Likelihood Principle (2nd edition) by James Berger and Robert
Wolpert ($25/members $15); Volume 7, Approximate Computation of Expectations by Charles Stein
($20/members $12); Volume 8, Adaptive Statistical Procedures and Related Topics edited by John Van
Ryzin ($40/members $24); Volume 9, Fundamentals of Statistical Exponential Families by Lawrence D.
Brown ($25/members $15); Volume 10, Differential Geometry in Statistical Inference by S.-1. Amari, O.
E. Barndorff-Nielsen, R. E. Kass, S. L. Lauritzen, and C. R. Rao ($25/member $15).

Prepaid orders for individual volumes and requests for standing order enroliment
(eligible for 20% prepublication discounts from list prices) should be sent to:
Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
-Hayward, California 94545 (USA)



NSF-CBMS Regional Conference Series
in Probability and Statistics
Volume 2

EMPIRICAL Sponsord by e

Conference Board of the Mathematical Sciences

PR O C E S S E S : z:ﬁgzglegc?:ntg: Foundation

Published by the

Institute of Mathematical Statistics
THEORY e

Amaerican Statistical Association

AND These lecture notes result from the NSF-CBMS
Regional Conference held at the University of

lowa in July 1988. Topics in abstract empirical

process theory are discussed in fourteen

APPLI C AT I() N S sections—including symmetrization and
conditioning, chaining, packing and covering in
Euclidean spaces, stability, convex hulls,
maximal inequalities, uniform laws of large
numbers, convergence in distribution and
almost sure representation, functional central
limit theorems, least absolute deviations

] estimators for censored regressions, random
DaVId PO“al'd convex sets, estimation from censored data,
. . and biased sampling.
Yale University

The Institute of Mathematical Statistics and the American Statistical Association are proud to copublish the NSF-CBMS
Regional Conference Series in Probability and Statistics. The volumes in this Series are based on the NSF-CBMS
regional research conferences and join SIAM’s NSF-CBMS Series in Applied Mathematics and AMS's NSF-CBMS
Series in Mathematics.

IMS/ASA/CBMS Member Price . ........... $12

Institutional standing orders to this Series provide for advance notification of publication dates for each volume and
access to prepublication discounts of 20%. Members of IMS, ASA, and CBMS societies receive a 40% discount.
Prepaid orders for individual volumes and requests for standing order enrollment should be sent to:

Institute of Mathematical Statistics
3401 Investment Boulevard, Suite 7
Hayward, California 84545 (USA)



The Annals of Applied Probability
Vol. 1 February 1991 No. 1

Articles
Mean-variance hedging in continuous time
J. DARRELL DUFFIE AND HENRY R. RICHARDSON
Steady-state analysis of RBM in a rectangle:
Numerical methods and a queueing application . . . . . . J. G. DA1 AND J. M. HARRISON

Geometric bounds for eigenvalues of Markov chains
PERSI D1ACONIS AND DANIEL STROOCK

Eigenvalue bounds on convergence to stationarity for nonreversible Markov chains,

with an application to the exclusion process ................. JAMES ALLEN FILL
Loudshotnoise .................oovuvinn. R. A. DoNEY AND GEORGE L. O’BRIEN
Queues with server vacations and Lévy processes

with secondary jumpinput . ................... OFrFER KELLA AND WARD WHITT

On the properties of a tree-structured server process

J. KoML6s, A. OpLYzZKO, L. OZAROW AND L. A. SHEPP
Implicit renewal theory and tails of solutions of random equations . . CHARLES M. GOLDIE
Forcing a stochastic process to stay in or to leave a given region ...... MARIO LEFEBVRE




The Annals of Statistics
Vol. 19 March 1991 No. 1

Invited Paper

Multivariate adaptive regression splines . ... ................. JEROME H. FRIEDMAN
Discussion . ................. ... ....... ANDREW R. BARRON AND X1ANGYU X1A0
DISCUSSION . . ..t LEo BREIMAN
Discussion . ...................... Grorar K Gorrrev axn Rarart 7. Hasvinskin
Discussion . ..... ANDREAS Buda, DIANE DUFFY, TREVOR HASTIE AND ROBERT TIBSHIRANI
Discussion . .......... ... FinBARR O’SULLIVAN
Discussion ... ... ART OWEN
Discussion ... ........... ... ... LARRY L. SCHUMAKER
Discussion . ........... ... e CHARLES J. STONE
Discussion ................ .. i CHONG GU AND Grace WAHBA
Rejoinder . ... .. . . J. H. FriEDMAN
Articles

Estimation of a projection-pursuit type regression model ............... HunG CHEN
Asymptotic properties of the LSE in a regression model

with long-memory stationary errors . . ... ........ .......... YOSHIHIRO YAJIMA
On differentiable functionals ... ........................... AAD VAN DER VAART
Minimum distance estimation in an additive effects outliers model . . . . . . SuniL K. DHAR
Breakdown points of affine equivariant estimators of multivariate location

and covariance matrices .......... HENDRIK P. LOPUHAA AND PETER J. ROUSSEEUW

Deconvolution-based score tests in measurement error models
LEONARD A. STEFANSKI AND RAYMOND J. CARROLL
On Wielandt’s inequality and its application to the asymptotic distribution
of the eigenvalues of a random symmetric matrix
Mogrris L. EatoN AND Davip E. TYLER
The asymptotic distribution of a noniterative estimator
in exploratory factor analysis .. ............................. Yuraka Kano
Estimating covariance matrices . ............................... WEI-LIEM LoH
Estimating the common mean of two multivariate normal distributions . .WEI-LiEM LoH
Simultaneous estimation in discrete multivariate

exponential families . ....... .. ... ... . L L JINE-PHONE CHOU
Information inequality bounds on the minimax risk (with an application

to nonparametric regression) . ........... LAawRreENCE D. BROWN AND MaARK G. Low
On the consistency of posterior mixtures and its applications . . . ... ... SOMNATH DATTA
Asymptotic optimality of Bayes compound estimators in compact

exponential families . ....... . ... ... L SOMNATH DATTA

Coherent statistical inference and Bayes theorem
PaTriziA BERTI, EUGENIO REGAZZINT AND PIETRO RIGO

Chaining viaannealing .......... ... ... ....... .. ... ... .. ... .... M. Evaxs
Sequential detection of a change in a normal mean when the initial value
isunknown .. ... Lo oL MosHE PoLLak aND D. SIEGMUND

Estimating a distribution function with truncated and censored data
Tze LEUNG LAl AND ZHILIANG YING
On negative mass assigned by the bivariate
Kaplan—-Meier estimator ............................... RonaLp C. PruiTT
Quantile estimation with a complex survey design
CaroL A. Francisco AND WAYNE A. FULLER
On the Edgeworth expansion and the bootstrap approximation
for a Studentized U-statistic . ............ ... .......... ....... R. HELMERS
Coverage probabilities of bootstrap-confidence intervals for quantiles
MicHAEL FaLk aND EDGAR KAUFMANN
Some asymptotic results for jackknifing the sample quantile . . ... ........ X1QUAN SHI




The Institute of Mathematical Statistics
announces publication of the

CUMULATIVE INDEX TO
IMS SCIENTIFIC JOURNALS
1960-1989

« Indexes the following journals:

The Annals of Mathematical Statistics (Vols. 31-43, 1960-1972)
The Annals of Statistics (Vols. 1-17, 1973-1989)

The Annals of Probability (Vols. 1-17, 1973-1989)

Statistical Science (Vols. 1-4, 1986-1989)

Selected articles from The IMS Bulletin (Vols. 16-18, 1987-1989)

« Follows the same format as the Current Index to Statistics,
including author and subject indexes:

Author index lists each author of each article. Lists are chronological
for each author.

Subject index lists each article according to important words in its title
and key words not appearing in the title.

the insiitute of Mathemaiicai Statisiics. Pubiicaiion of the Cumulative

hliakhad b
Published by the |

Index to IMS Scientific Journals is expected in early 1991.

Listprice ................. $50
IMS member price .......... $15

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)



