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Approximate Computation of Expectations by Charles Stein

One aim of the theory of probability is the effective computation,
perhaps only approximate, of probabilities that are given in principle.
This volume is concerned with an abstract approach to the
approximate computation of probabilities and, more generally,
expectations, keeping in mind the interaction of theoretical ideas and
concrete problems.

CONTENTS

Introduction
I. The basic approach
Il. Continuation of the basic idea
Il. A normal approximation theorem
IV. The number of ones in a binary expansion of a random
integer '
V. Heuristic treatment of large deviations
VI. Sums of independent random variables with densities
VII. Counting Latin rectangles
VIII. Poisson approximations
IX. Sums of independent identically distributed random
variables
X. Another abstract normal approximation theorem
Xl. Improved results on the number of Latin rectangles
X1l. Random allocations
X1l. An application to the theory of random graphs
XIV. A third abstract normal approximation theorem
XV. Summary 4
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Adaptive Statistical Procedures and Related topics edlted by John Van Ryzin
This volume comprises the proceedings of the Symposium on Adaptive Statistical Procedures and
Related Topics held at Brookhaven National Laboratory in June 1985. The Symposium was held in
honor of the 70th birthday of Herbert Robbins, Higgins Professor of Mathematical Statistics,
Columbia University, and Senior Mathematician, Brookhaven National Laboratory. (The Symposium
was supported by the National Science Foundation, the Army Research Office, the Air Force Office of
Scientific Research, and the Department of Energy).
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IMS continues publication of Staristical Science, its successful quarterly review journal in statistics and probability, in
1987. Statistical Science presents the full range of contemporary statistical thought at a modest technical level accessible
to the broad community of practitioners, teachers, researchers, and students in statistics and probability. Sratistical
Science has been enthusiastically received by the statistical and probabilistic community.

“ooa oy to read. .. clear and insightful.” “obeawriful . an attractive and exciting product.”
Peter Enis, Buffalo Judith Tanur, Stony Brook
“.omost refreshing.. | enjoyed page after page.” “oooa welcome draught of fresh air.”
Frederick Mosteller. Harvard Samuel Kotz, Marviand
“ooovery artractive. . exiremely interesting.” “oo.a great succesy.”
Peter Armitage. Oxford I. Richard Savage, Yale
“Stratistical Science is a gem.” “ooomarvelous . awonderful service!”
Jonas H. Ellenberg. National institutes of Health Michael D. Perlman, Washingron
“oooread from cover 1o cover, and I enjoved every bir of i.” “oooan enornious delight!”
Robert F. Ling, Clemson Edward R. Tufte, Yale

Featuring in Volume 1 (1986)

Articles by Freedman & Navidi on “Models for Adjusting the Census™; Efron & Tibshirani on “The \
Bootstrap™; L.e Cam on “The Centra! Limit Theorem Around 1935™; Geisser on “The Collected Works

of George E. P. Box™; Genest & Zidek on*“Combining Probability Distributions”: Good on *Statistical
Applications of Poisson’s Work™ Bookstein on “Morphometrics”; Thisted on “Computing
Environments™; Lai & Siegmund on “The Contributions of Herbert Robbins™; Hastie & Tibshirani on
“Generalized Additive Models™; Fishburn on “The Axioms of Subjective Probability™; Stigier on
“Laplace’s Memoir on Inverse Probability™; Chatterjee & Hadi on “Influential Observations”; Shafer

on “Savage Revisited”; Wegman on “Harald Cramér’s Personal Recollections™; O'Sullivan on “lli-
Posed Inverse Probiems”™. Conversarions with T. W. Anderson, D. Blackwell, P. Diaconis, E. L.
Lehmann, and C. Stein.
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Stavistical Science is included as a privilege of membership in the Institute ($30 for individuals). Nonmember
subscriptions are available to individuals ($25) and organizations (340). All subscriptions to The Annals of Statistics and
The Annais of Probability include a subscription to Statistical Science in 1987. For additional information on how to
receive Statistical Science, please write to the IMS Business Office, 3401 Investment Boulevard #7, Hayward, California
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