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Directions in Time Series
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The IMS Lecture Notes Series Volume 1

EDITOR, SHANTI S. GUPTA

Essays on the Prediction Process by Frank Knight

This work concerns a new approach to continuous time random processes
due originally to the author, but extended and consolidated by P. A. Meyer
and others. It is a fluid and subjective approach, in distinction to the rigid and
objective one prevalent in other treatments. This leads to a broad unification
of method, and consequently to a setting of almost universal applicability.
Each of the four essays contains a different aspect of the subject, without being

exhaustive.
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0. Introduction . ... ... ...
1. The Prediction Process of a Right-Continuous Process with Left
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Essay V. Application of the Prediction Process to Martingales ... ...

0. Introduction ... ... ...
1. The Martingale Prediction Spaces .............................
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3

. On Continuous Local Martingales .......................... ...
References . ... . . . . . .
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Series Editor, Shanti S. Gupta

Survival Analysis edited by John Crowley and Richard A. Johnson

This volume contains invited papers from the Special Topics Meeting on Survival
Analysis sponsored by the Institute of Mathematical Statistics, October 26-28, 1981 at the
Ohio State University, Columbus, Ohio.
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