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Jack Carl Kiefer
Collected Papers

I and II: Statistical Inference and Probability
III: Design of Experiments
Supplement: Additional Commentaries

Edited by L. D. Brown, I. Olkin, J. Sacks, and H. P. Wynn
(Copublished by Springer-Verlag and the Institute of Mathematical Statistics)

Together, these four volumes contain all of Kiefer’s
scientific papers—more than 100 papers comprising 1,600
pages. They cover a broad range of statistical subjects,
including sequential and nonparametric analysis, decision
theory, multivariate analysis, inventory theory, stochastic
processes, and design of experiments. Annotated
commentaries on certain papers trace their historical impact
and explain their relationship to subsequent work.

Also included are three lectures presented at a memorial
session held at the 1982 meeting of the IMS and ASA,
Kiefer’s bibliography, and a number of general papers and
book reviews, several of them devoted to his hobby, the
classification of mushrooms.

Volume I and IT not sold separately.
1985, 502 and 590 pp., 40 illus. (Vol. I),
hardcover $100

ISBN 0-387-96003-1

Volume III
1985, 718 pp., 10 illus., hardcover $47
ISBN 0-387-96004-X

Supplement
1986, 56 pp., hardcover $22
ISBN 0-387-96383-9

IMS Member Prices:
Volume I and II: $75
Volume III: $35
Supplement: $16

Please order discount copies from the IMS Business Office,
3401 Investment Boulevard #7, Hayward, CA 94545 USA
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The Latest Titles in Mathematical Statistics

An Introduction to the Theory

of Point Processes

D. Daley and D. Vere-Jones

This book aims to bridge the gap between highly abstract
theoretical treatments and informal treatments concerned with
applications. It provides thorough coverage of recent work
set in a broader historical perspective in an attempt to pro-
vide a wider audience with insights into recent theoretical
developments. Many examples and exercises are presented
throughout.

Contents: Larly History ¢ Basic Properties of the Poisson
Process © Simple Results for Stationary Point Processes on
the Line ® Renewal Processes @ Finite Point Processes @ In-
troduction to the General Theory of Random Mcasures ¢ In-
troduction to the General Theory of Point Processes © Cluster
Processes, Infinitely Divisible Processes, and Doubly Sto-
chastic Processes © Convergence Concepts and Limit Theo-
rems © Stationary Point Processes and Random Measures

e Spectral Theory ¢ Palm Theory © Conditional Intensitics
and Likelihoods * Exterior Conditioning ¢ Appendix: A Re-
view of Some Basic Concepts of Topology ® Mcasurcs on
Metric Spaces © Conditional Expectations, Stopping Times,
and Martingales.

1988. 702 pp.. | illus. Hardcover $79.00

ISBN 0-387-966606-8

Springer Series in Statistics

Goodness-of-Fit Statistics for

Discrete Multivariate Data

T. Read and N. Cressie

The authors consolidate and extend the current fragmented
literature on this subject by providing a unified analysis of a
number of traditional goodness-of-fit tests and by introducing
some new test statistics. As a by-product of their analysis, a
new statistic emerges **between’” Pearson’s X and the log-
likelihood ratio G* that has valuable propertics. This book is
for applied statisticians, post-graduate students in statistics,
and statistically sophisticated rescarchers and students in
other disciplines.

Contents: Introduction to Power-Divergence Statistic © De-
fining and Testing Models: Concepts and Examples ¢ Model-
ing Cross-Classified Categorical Data » Testing the Models:
Large-Sample Results o Improving the Accuracy of Tests
with Small Sample Size ® Comparing the Sensitivity of the
Test Statistics  Links with Other Test Statistics and Mca-
sures of Divergence ¢ Future Directions ¢ Historical Perspec-
tive: Pearson’s X and the Loglikelihood Ratio Statistic G*

e Appendix @ Bibliography e Author Index © Subject Index
1988. 211 pp., 7 illus. Hardcover $44.00

ISBN 0-387-96682-X

Springer Series in Statistics

Parametric Statistical Models

and Likelihood

O.E. Barndorff-Nielsen

Contents: Introduction. Likelihood and auxiliary statistics.
Transformation models and exponential models. Reparamet-
rizations and differential geometry. Inferential and geometric
structures. Cumulants. Laplace’s method. Edgeworth and
saddle-point approximations. Distributions of likelihood
quantitics.

1988. 276 pp. Softcover $28.00

ISBN 0-387-96928-4

Lecture Notes in Statistics, Volume 50

Extremal Families and Systems of

Sufficient Statistics

S. Lauritzen

Surveys the results in the arca sometimes denoted as **partial
exchangeability™ or “*deFinetti type theorems.”” Special sec-
tions are devoted to the study of sufficiency, of triviality of
tails of Markov chains, studied for example by coupling
methods, Martin boundaries and projective limits of Markov
kernels and Polish spaces. In addition, many examples of
extreme point models are treated in detail. Intended for
rescarchers and graduate students in mathematical statistics
and probability.

1988. 268 pp. Softcover $28.00

ISBN 0-387-96872-5

Lecture Notes in Statistics, Volume 49

Bayesian Spectrum Analysis and
Parameter Estimation

G. L. Bretthorst

Contents: Introduction. Single Stationary Sinusoid Plus
Noise. The General Model Equation Plus Noise. Estimating
The Parameters. Model Selection. Spectral Estimation.
Applications. Summary and Conclusions.

198K, 209 pp. Softcover $23.40

ISBN 0-387-96871-7

Lecture Notes in Statistics, Volume 48

{2} — Inverses and Their Statistical
Applications

A.J. Getson and F.C. Hsuan

Much of the traditional approach to lincar model analysis is
bound up in complex matrix expressions revolving about the
usual generalized inverse. The aim of this monograph is to
present information that will allow the reader a better under-
standing, and possibly a simplification of the usual matrix
expressions. While it is not exhaustive, this volume presents
a comprehensive study of {2} — inverses in statistics. Chapter
contents include: © time for {2} —inverses © {2} — inverses,
quadratic forms and sccond degree polynomials ¢ {2} — inverses
and least squares solutions © {2} —inverses in lincar models.
This volume will be useful to anyone interested in lincar
model analysis.

1988. 110 pp. Soltcover $16.30

ISBN 0-387-96849-()

Lecture Notes in Statistics, Volume 47

Ordering Information:

Call Toll-Free: 1-800-SPRINGER (in New Jersey please call
201-348-4033).

Or send payment plus $2.50 for postage to: Springer-Verlag
New York Inc., Attn.: S. Klamkin, 175 Fifth Avenue, New
York, NY 10010. NY, NJ, and CA residents pleasc add
sales tax. We accept Visa, MasterCard and American Ex-
press (with signature and exp. date noted) as well as personal
checks and money orders.

) Springer-Verlag
\ New York Berlin Heidelberg Vienna
London Paris Tokyo




