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admissibility 135
age replacement 57
arrangement increasing 45
associated random variables (association) 257, 269, 371, 481
association models 167
Bartholomew's test 135
biometry 93
bivariate binomial distribution 371
bivariate dependence 257
bivariate distribution 451
bivariate exponential distributions 69, 251
bivariate negative binomial distribution 371
bivariate Pareto distribution 371
bivariate Poisson distribution 371
block replacement 57
boundary crossing 315
censored data 471
coefficients of divergence 257
compact set 451
compensator transformation 5
complete dependence 459
complete repair 57
concave and Schur-concave functions 85
conditional independence 19, 283
conditional probability 19
conditioning by order statistic 295
convex body 203
convex set 443, 451
convex-ordering 121
correlation coefficient 111
counterexamples 333
cross product difference statistics 351
crossing point 147
decreasing in transposition 45
dependence orderings 45
dependent variables 237

* This index utilizes authors' key words and phrases. The cited page
is the first page of the article in which that word or phrase appears.
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Dirichlet distribution 69
environmental effects 435
exact test 351
exchangeable random variables 85
exponential approximation 111
exponential distribution 35
exponential families 13
extreme points 443, 451
failure rate 251, 435
FKG inequality 135
functional dependence 459
gamma process 435
Gaussian quadrature 315
generalized concentration curve 403
global dependence 103
goodness-of-fit test statistics 167
graphical representation 333
graphs 19
heaviness of tail 489
homogeneity 135
imperfect repair 5
independence 269
independent gamma random variables 147
inequalities 111
infinite divisibility 371, 481
influence diagrams 19
instantaneous failure rate 415
intensity function 207
interchangeable random variables 295
Ising models 395
Kaplan-Meier estimator 471
Kolmogorov's differential equations 207
likelihood estimation 167
likelihood ratio 103
likelihood ratio dependence 351
limit theory 283
linear combination 299
log concave 135
majorization inequalities 85
Martingale limit theorems 471
maximally dependent collection 459
mean residual life 251
measure-preserving transformation 459
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metrics 45
minimal repair 5, 57
models for dependence 283
moment inequalities 85
monotone dependence 103
monotonicity constraints 167
more dispersed 147
multivariate distributions 223, 489
multivariate distributions with given marginals 371
multivariate exponential 359
multivariate extreme values 269
multivariate geometric 359
multivariate IFR 415
multivariate life distributions 435
multivariate lifelengths 93
multivariate total positivity of order two (MTP2) 135
NBUE and NWUE distributions 111
negative dependence 13, 223
negative dependence through stochastic ordering 295
negative orthant dependence 203
Neyman structure 135
nomination sampling 471
nonhomogeneous Poisson process 415
nonlinear time series models 69
nonparametric maximum likelihood 471
nonparametric tests 35
normal distribution 315
odds ratio 167, 189
one-parameter family of distributions 189
ordered contingency tables 351
overdispersion 489
partial ordering 45
partial ordering of distributions 121
percolation 395
permutation 459
Pitman efficiency 237
point processes 207
Poisson processes 111
Polya frequency function of order two (PF2) 135
positive dependence 13, 69, 223,

269, 315
Positive dependence property 189
positive lower orthant dependence 443
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positive upper orthant dependence 443
Potts models 395
probability inequalities 223, 315
probability measures with fixed marginals 403
processes with independent increments 481
proportional hazards regression 207
random graphs 395
random rays 203
rank test for scale 237
record values 111
reliability 35, 93
reliability function 251
reliability theory 415
repair replacement 57
Schur convexity 147
sequential test 315
serial correlation 299
sign test 351
similar test 135
simulation 333
skip-free Markov chain 359
spread 489
stochastic domination 395
stochastic independence 459
stochastic ordering 5, 415
stopping time 315
strength of dependence 333
systems using second hand components 295
tail probabilities 147
tests for aging 35
tests of independence 35, 299
time-dependent covariates 207
time series with arbitrary marginals 69
total dependence 269
total positivity of order two 13, 121, 147,

371, 451
two-class discriminant analysis 103
two-way contingency table 189
types of bivariate dependence 333
U-statistics 351
unbiasedness 135
unconditional inference 283
weighted sums 147




