
STATISTICAL SCIENCE
Volume 27, Number 1 February 2012

Statistical Science (ISSN 0883-4237), Volume 27, Number 1, February 2012. Published quarterly
by the Institute of Mathematical Statistics, 3163 Somerset Drive, Cleveland, OH 44122, USA. Peri-
odicals postage paid at Cleveland, Ohio and at additional mailing offices.
POSTMASTER: Send address changes to Statistical Science, Institute of Mathematical Statistics,
Dues and Subscriptions Office, 9650 Rockville Pike—Suite L2310, Bethesda, MD 20814-3998, USA.

Copyright © 2012 by the Institute of Mathematical Statistics
Printed in the United States of America

Special Section: Minimax Shrinkage Estimation: A Tribute to Charles Stein

A Tribute to Charles Stein . . . . . . . . . . . . . . . . . Edward I. George and William E. Strawderman 1
Bayesian Nonparametric Shrinkage Applied to Cepheid Star Oscillations

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . James Berger, William H. Jefferys and Peter Müller 3
Stein Estimation for Spherically Symmetric Distributions: Recent Developments

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Ann Cohen Brandwein and William E. Strawderman 11
A Geometrical Explanation of Stein Shrinkage . . . . . Lawrence D. Brown and Linda H. Zhao 24
Minimax and Adaptive Inference in Nonparametric Function Estimation . . . . . . . T. Tony Cai 31
Shrinkage Confidence Procedures . . . . . . . . . . . . . . . . . . . . .George Casella and J. T. Gene Hwang 51
On Improved Loss Estimation for Shrinkage Estimators

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Dominique Fourdrinier and Martin T. Wells 61
From Minimax Shrinkage Estimation to Minimax Shrinkage Prediction

. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Edward I. George, Feng Liang and Xinyi Xu 82
Small Area Shrinkage Estimation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . G. Datta and M. Ghosh 95
Shrinkage Estimation in Multilevel Normal Models . . . . . . . . Carl N. Morris and Martin Lysy 115
Reversing the Stein Effect . . . . . . . . . . . . . . . . . . . . . . Michael D. Perlman and Sanjay Chaudhuri 135

General Section

Celebrating 70: An Interview with Don Berry
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . Dalene Stangl, Lurdes Y. T. Inoue and Telba Z. Irony 144


	Table of Contents
	Special Section: Minimax Shrinkage Estimation: A Tribute to Charles Stein
	General Section


