
PREFACE

In early 1985, after having witnessed the development of the area of "positive
dependence" for a sufficiently long time, we decided to organize the first symposium
dedicated solely to this research area. The dramatic growth of this realm of research
began with the seminal works of Lehmann (1966) and Esary, Proschan and Walkup
(1967). Partial summaries of this research area had been given by authors such
as Barlow and Proschan (1981), Marshall and Olkin (1979), and Tong (1980).
Individual sessions at national meetings had been organized around subtopics in
this area, and a few conferences (e.g., the Tong conference on inequalities) had
overlapped in part this area.

To our knowledge, however, no conference or book had yet focused purely on
the burgeoning research in the area of positive and negative dependence for the
modeling and analysis of multivariate data. We wanted to bring together as many
researchers in this broad and diverse field as possible. Our goal was interaction
and synthesis, as well as developing directions for future research in this area. This
led to the Symposium on Dependence in Probability and Statistics which was held
August 1-5, 1987.

To facilitate interaction, we chose a secluded conference site in Pennsylva-
nia's Laurel Mountains. The Hidden Valley Conference Center provided a relaxed
setting in which papers were presented, accompanied by vigorous discussion, in
both organized and informal working sessions. In fact, at least one paper in this
volume began during an evening discussion session at the conference. To pro-
vide some breaks from the intense program, several diversionary activities were
planned. These included a trip to see nearby Fallingwater, Frank Lloyd Wright's
masterpiece, and also an evening's musical entertainment based on old Pennsylva-
nia music, instruments, and folklore. To give a more complete description of the
Symposium, we have included an exact copy of the program on pages 497-504.

From our admittedly biased viewpoints, there was tremendous enthusiasm both
in anticipation of, and especially during, the Symposium. Our colleagues in the
field were all extremely supportive and helpful. Various federal agencies, includ-
ing AFOSR, NSF and ARO, were early enthusiastic financial supporters of the
Symposium, and eventually also became active participants.

Throughout the development of the Symposium, we set as a goal the production
of a high quality volume reflecting the content of the proceedings. Our intent was
to have the papers in such a volume represent the depth and diversity of current
knowledge in the field, as well as point to directions for future research. The IMS
Lecture Notes-Monograph Series represents for us an ideal forum to accomplish
this.

To assure high standards, we required that all papers submitted be subjected
to intensive refereeing. With the help of many colleagues we succeeded in having
every paper refereed by one or more referees. Based upon their input, and space
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considerations, not all papers submitted were accepted for publication. We owe a
debt of gratitude to the following for their conscientious refereeing:
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Additionally, we would like to note that a majority of the talks were videotaped
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to form a permanent record of the conference. Arrangements are being made to
suitably archive these videotapes.

The editors wish to acknowledge the support of the Air Force Office of Scien-
tific Research, the National Science Foundation (Grant No. DMS-8618897) and
the Army Research Office (Grant No. AAL-03-87-G-0106) for their generous
support. Also the University of Pittsburgh provided administrative support for
the Symposium as well as for the preparation of this volume, and the Department
of Statistics of Carnegie Mellon University provided computer support towards the
production of this volume. Our thanks also to the staff of Hidden Valley Conference
Center for their organization and their graciousness. We would also like to thank
our local arrangements committee consisting of David Stoffer, Devendra Chhetry,
and Zhaoben Fang for their dedicated assistance. Finally, we owe a great debt of
gratitude to Diane Hall for coordinating the many articles required to produce this
volume, and to Margie Smykla and Barbara Gastgeb for their outstanding T^X
skill in the production.
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