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These lecture notes are concerned with Edgeworth expansions, higher
order efficiency, expansion of posterior, probability matching priors and
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Volume 23

CHANGE-POINT PROBLEMS
edited by E. Carlstein, H. G. Mueller and D. Siegmund

Change-point analysis is a rapidly growing area with applications ranging from edge detection in image analysis to DNA sequence
comparison to clinical trials and industrial quality control. Based on the AMS-IMS-SIAM Summer Research Conference on "Change-
point Problems” at Mount Holyoke Callege, this volume contains 28 papers covering a wide range of change-point problems and theory.

Volume 24

MULTIVARIATE ANALYSIS AND ITS APPLICATIONS
edited by T. W. Anderson, K. T. Fang and |. Olkin

This volume, based on an Intemnational Symposium held at Hong Kong Baptist College in 1992, presents work of many major figures in the
theory of Multivariate Analysis and highlights important recent trends in applications, The volume includes 35 research articles and four
longer articles summarizing short courses by T. W. Anderson, W. S. Cleveland, |. Okin and Y.L. Tong, readers will find useful discussions of
recent theoretical results in optimality, characterization and majorization. Applied topics include correspondence analysis, nonparametric
regression, projection pursuit, structural equations and quantization.

Volume 25

ADAPTIVE DESIGNS
edited by Nancy Flournoy and William F. Rosenberger

Because of the logic of adapting freatment allocation rules to the resulfs of past experience, scientists and engineers repeatedly create
and implement such strategies. Motivated by the desire to improve the efficiency of information acquisition or to limit exposure when
the consequences of such exposure become evident, adaptive designs have a long history of popularity in practice. Advances in
computational capabilities and in statistical theory for dependent observations have confributed to a resurgence of theorefical
development in this area. This volume contains 20 papers whose topics include two-arm clinical trials, adaptive dose-response designs
for quantile estimation and maximizing survival in the presence of opposing hazard functions, linear models, muitinomial models, quality
control and group testing.
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Stochastic Inequalities
Moshe Shaked and Y. L. Tong, Editors

Proceedings of the Joint AMS-IMS-SIAM Summer Research Conference on Stochastic Inequalities, Seattle, Washington,
July 1991. The conference focused on the recent developments in the theory and applications of stochastic inequalities
with special emphasis on convexity-related, majorization-related inequalities and stochastic convexity;
dependence-related probability and moment inequalities; inequalities in multivariate distributions and multivariate analysis;
inequalities in reliability theory and queuing theory; and, applications in business and economics, operations research,
and other related fields. This volume is a collection of papers based on the lectures given at the conference.
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Inequalities for rare events in time-reversible Markov chains I by D. J. Aldous & M. Brown; Skewness and kurtosis
orderings: An introductionby B. C. Amold & R. A. Groeneveld; Stochastic inequalities for a redundancy enchancement to
a series or parallel systemby P. J. Boland; Some remarks on a notion of positive dependence, association, and unbiased
testingby A. Cohen & H. B. Sackrowitz; Further aspects of the comparison of two groups of ranked objects by matching in-
pairsby H. A. David & J. Liu; Inequalities for the parameters lambda(F), mu(F) with applications in nonparametric statistics
by C. Dorado & M. Hollander; Orderings arising from expected extremes, with an applicationby P. J. Downey & R. S.
Maier; A group action on covariances with applications to the comparison of linear normal experiments by M. L. Eaton;
The role of a module in the failure of a system by E. El-Neweihi & J. Sethuraman; Extreme order statistics for a sequence
of dependent random variables by J. Glaz; Partitioning inequalities in probability and statistics by T. P. Hill; Matrix
extremes and related stochastic bounds by D. R. Jensen; Generalized majorization orderings and applications by H. Joe;
Multivariate majorization by positive combinations by H. Joe & J. Verducci; Covariance spaces for measures on
polyhedral sets by J. H. B. Kemperman & M. Skibinsky; Hyperbolic-concave functions and Hardy-Littlewood maximal
functions by R. P. Kertz & U. Rosler; Lower bounds on multivariate distributions with preassigned marginals by S. Kotz &
J. P. Seeger; Dependence of stable random variables by M.-L. Ting Lee, S. T. Rachev, & G. Samorodnitsky; A
multivariate stochastic ordering by the mixed descending factorial moments with applications by C. Lefevre & P. Picard;
Allocation through stochastic Schur convexity and stochastic transposition increasingness by L. Liyanage & J. George
Shanthikumar; Extremal problems for probability distributions: A general method and some examples by L. Mattner;
Concentration inequalities for multivariate distributions II: Elliptically contoured distributions by M. D. Perlman; Inequalities
on expectations based on the knowledge of multivariate moments by A. Prekopa; On FKG-type and permanental
inequalities by Y. Rinott & M. Saks; Optimal stopping values and prophet inequalities for some dependent random
variables by Y. Rinott & E. Samuel-Cahn; Some applications of monotone transformations in statistics by A. R. Sampson;
Secretary problems as a source of benchmark bounds by S. M. Samuels; Comparison of experiments of some
multivariate distributions with a common marginalby M. Shaked & Y. L. Tong; On the bias of the jackknife estimate of
variance by R. A. Vitale
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