IMS LECTURE NOTES — MONOGRAPH SERIES

This series provides an avenue for the rapid, but carefully refereed, publication of
important research results in comprehensive form and expository style. These volumes
should be of great value to researchers and advanced students in statistics, probability,
and related fields. The series editor is Shanti S. Gupta, Purdue University.

ZONAL POLYNOMIALS

by Akimichi Takemura, Purdue University

A self-contained development of zonal polynomials in the frame-
work of standard multivariate analysis.

Zonal polynomials have been used extensively

in the study of noncentral multivariate distributions. 110 pages
This easily understood treatment uses List price $15
only the standard tools of linear algebra IMS members $9

and multivariate normal distribution theory.

edited by Y.L. Tong, University of Nebraska
Proceedings of the Symposium on Inequalities in Statistics and
Probability held in Lincoln, Nebraska during October 1982.

This volume reports on the recent rapid growth
in the field of inequalities due, in part,

5 INEQUALITIES IN STATISTICS AND PROBABILITY

to widespread applications in reliability theory, 263 pages
in multivariate nonnormal analysis, List price $25
and in optimization and constraint problems. IMS members $15

The volume contains thirty expositary
and research papers by leaders in the field.

by James Berger and Robert Wolpert
A comprehensive presentation and criticism of the likelihood prin-
ciple and its generalizations.

6 THE LIKELIHOOD PRINCIPLE

This book provides a non-technical development
of the likelihood principle with attention

to some of its surprising implications 217 pages
for such areas as randomization analysis, List price $25
censoring, significance testing, IMS members $15

and sequential analysis. The authors also discuss
generalizations and implementations
of the likelihood principle.

ADDITIONAL TITLES
Previously published: Volume 1, Essays on the Prediction Process

by Frank Knight ($15/members $9); Volume 2, Survival Analysis
. edited by John Crowley and Richard A. Johnson ($25/members $15); Volume 3,
Empirical Processes by Peter Gaenssler ($20/members $12). Forthcoming: Group
Theory in Statistics by P. Diaconis, Approximate Computations of Expectations
by C. Stein, and Foundations of Exponential Families by L. Brown.

Prepaid orders for individual volumes and requests for standing order enroliment (eligible for
20% prepublication discounts from list prices) should be sent to

Institute of Mathematical Statistics

3401 Investment Blvd., #7

Hayward, CA 94545 (USA)

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to ©
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Special Invited Paper

Calibration-Based Empirical Probability . ........................... A. P. Dawip
Discussion on “ Calibration-Based Empirical Probability” ......... MARK J. SCHERVISH
Rejoinder .. ... ... e e A. P. Dawip
\ Articles

Estimation, filtering, and smoothing in state space models with incompletely

specified initial conditions ................ CRAIG F. ANSLEY AND ROBERT KOHN
A large sample study of generalized maximum likelihood estimators from incomplete

data via self-consistency . . ................ WEI-YANN Tsal AND JOHN CROWLEY

Covariate measure error in logistic regression
LEONARD A. STEFANSKI AND RAYMOND J. CARROLL
From Stein’s unbiased risk estimates to the method of generalized cross validation
) KER-CHAU L1
A comparison of GCV and GML for choosing the smoothing parameter in the

generalized spline smoothing problem . .. ...................... GRACE WAHBA
Asymptotic behavior of M-estimators of p regression parameters when p?/n is large

II: Normal approximation . ............. .. uuiununnnnn.. STEPHEN PORTNOY
The random averagemode estimator . . . . ...................... GARY W. OEHLERT
Bayesian nonparametric estimation of the median; Part I: Computation of the

ESEIMALES . . v ottt e e e Han1 Doss
Bayesian nonparametric estimation of the median; Part II: Asymptotic properties

of theestimates. .. ... ... ... .. it HaN1 Doss

Optimal bandwidth selection in nonparametric regression function estimation
WOLFGANG HARDLE AND JAMES STEPHEN MARRON
Testing linear regression function adequacy without replication
JAMES W. NEILL ANDP DaLLas E. JoHNSON
Asymptotic behavior of robust estimators of regression and scale parameters with

fixedcarriers . ....... .. ... MERVYN J. SILVAPULLE
Asymptotic properties of least-squares estimates in stochastic regression

models . ... e C. Z. WEI

Two-stage sequential estimation of a multivariate normal mean under quadratic loss :
JAYALAKSHMI NATARAJAN AND WILLIAM E. STRAWDERMAN
Bayesian nonparametric bandits . . .. ..... MURRAY K. CLAYTON AND DONALD A. BERRY
Combining independent one-sided noncentral ¢ or normal means tests . . .JOHN [. MARDEN
On moderate and large deviations in multinomial distributions
WILBERT C. M. KALLENBERG

Estimation of a covariance matrix under Stein’s

10SS v e Dipak K. DEY AND G. SRINIVASAN
Estimation problems for samples with measurement errors . ........ WOLFGANG STADJE

Short Communications

Estimating a ratio of normal parameters . ....................... ANDREW RUKHIN
On Boscovich’s estimator . .. ............... ROGER KOENKER AND GILBERT BASSETT

Correction

Comments on a paper by T. Amemiya on estimation in a dichotomous logit regression
model ............. ... e e e e e e e LiNDA Davis

Two Books on Density Estimation . ........................... B. W. SILVERMAN




The Annual Index to the Statistical
Literature of the World

CURRENT INDEX TO STATISTICS

APPLICATIONS, METHODS AND THEORY
VOLUME 10 (1984) — NOW AVAILABLE

e Nearly 8400 articles from “core” and “related”
journals and books indexed for 1984.

e Complete coverage of 63 journals in statistics
and related fields.

e Statistics articles selected and indexed from
over 300 other journals.

e Subject index lists each article alphabetically
according to each important word in its title.

® Subject index also lists articles alphabetically
according to key words not appearing in the title.

o Author index lists each article under the name
of each author.

® Reasonable prices:

IMS/ASA Members —$15
Other individuals —$20
Other institutions —%$40

Published jointly by the Institute of Mathematical Statistics and the American Statistical
Association. Volumes 2-10 are available now at the above prices. Publication of Volume
11(1985) is expected late in 1986. Orders for Volume 11 are now being accepted at the
above prices, with shipping upon availability. Please specify applicable rate and volume
number(s) desired. Order prepaid from:

IMS Business Office
3401 Investment Bivd. #7
Hayward, CA 94545 (USA)



