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(θ1 + θ2 + θ3)/θ4 [BB89]. 1 < r < 2 [CS87a]. 2× 2 [Bök88, Wal85, WD88]. β
[CM84]. β = 2 [GG89]. C(α) [Akr88]. Cα [BW89]. χ2 [Ray88, CF83, Sve85].
d [Shi88]. F [CF83, GS87]. k [Alb88, Flu86a, Lin88, Lin89, Par88, Sca85]. κ
[HA87, PAT88]. L [Koe84]. L2 [Lar84, PA88]. l∞ [Mis89]. L1 [Akr82, FF89].
L2 [Dev89a, Lec85, Raf87]. M [AJ89, Cha86, JKV88, FM87]. Rk [Mee86]. N
[Pap84, Kem88, Par88, Sca85]. N = 11(1)18 [Fra88]. P [Cha86]. P (Y < X)
[YM84]. Π [AA88]. R [RS88, CM88b]. sup |Sn|/n1/r [CS87a]. t [CF83]. T 2

0

[Ksh89]. U [Deh89, Kok87, Ses88]. W [SH87]. Xn = cmin(Xn−1, Yn) [AH89a].
Zp [Cha89].

-content [CM84]. -cross-validated [Dev89a]. -dimensional [Sca85].
-estimates [Koe84]. -estimators [JKV88]. -extensible [Sca85]. -group
[FM87]. -means [CM88b]. -norm [FF89, Akr82]. -optimal [Lec85].
-quantiles [AJ89]. -sample [Alb88]. -statistic [Ses88]. -statistics
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[Deh89, Kok87]. -stochastic [PA88]. -test [Sve85]. -tests [BW89].
-variation [AA88].

1988/1989 [Ano89a].

7 [Ano89d].

Abel [Hor85]. absolute [HW88, MS87b]. absolutely [Ebe84]. accelerated
[GM85, JC89]. accuracy [HM89]. ace [Ket89]. Acknowledgement [Ros84].
adaptation [LY89]. adaptive [Fab88]. additional [Kan84]. Adjacent
[DG88]. adjustment [Sch89a]. Admissibility [CS87b, Ste86]. Admissible
[VM83, Yao89]. against [CD88, KD85]. Aggregation [FRT84]. aging
[KD85]. agreement [Agr89]. aids [GJ88a]. Akritas [Ano86d]. Algebraic
[Dal87]. algebras [MW87]. algorithm
[CF83, DG88, Fu89, HS89, Hat86, Ket89, OI83, ZR86]. aligned
[KS85, Sen84a]. allocation [FFT84, Har89]. Almost
[Mas87, MS88, ER87, How83]. alternatives [CD88]. among [AH89a].
analogue [Sim83]. analysis [AC82, CKS88, DM84, Fin87, FM87, GM85,
IO85, Iha87, JC89, KPW84, LW82, LC82, MS87b, Sha89a, Tsu88a, Wan85].
ancillarity [Bha87]. ANOVA [WK83]. antibodies [GJ88a]. application
[AA89, GJ88a, KPW84, LM87, Wan85, Wel84, Wit85, YR88]. Applications
[Bal89, Geo84, Pet89, Sto83, dP84, dP87]. applied [JH84]. approach
[AB86, AT85, Gou89b, MS85]. approximate [JH84, Rei86]. Approximation
[Hor85, Ahm85, Fra88, GS87, Hor84, Kor87a, Smo85, Ste88].
Approximations [CH86, CH89c, Hou85]. arbitrarily [GC86]. arbitrary
[MS88]. argument [Bha89]. Arima [LR89]. arithmetic [Sen87]. ARMA
[AP86]. arrays [Deh89, Edl84]. assessing [Sri84, SH87]. assets [AC82].
associated [Dab85, PX89]. association [AA89, Bec89, Bök88, Tsu88b].
asymmetric [AH89b]. Asymptotic
[BBW89, Bra83, CR89, Geo88, Hus88, KL85b, Krz83, Mai88, Mar83, Mie87a,
MS84, Rao85, Sar86, Akr88, BLE87, BM87, Ber89, DM84, Fab88, Flu86b,
Gou89a, HK88, Kha86, KV85, Kni89, Rou89b, Sha89a, SB88, Yin89].
Asymptotically [Wel88, KL85a]. asymptotics [Ath87]. Attainable
[Roo84, MM88b]. attaining [Raf87]. attraction [Mee86, Tak87]. attribute
[AK83]. Author
[Ano83, Ano84a, Ano85a, Ano87a, Ano88a, Ano89a, Ano89b].
autocorrelations [LR89]. autocovariances [LR89]. autoregressive
[CD82, Har84a, Le 88, Par82]. auxiliary [Gup83, Hun85]. average
[Gri88, LY89].

Backward [Tay82]. Bahadur [Baj87, FK84]. balance
[And86, CK87, Kat89]. balanced
[Afs88a, Joh85, Kag88, SJ88, Sin89, Tal86, WK83]. Banach [Hol89, Rhe84].
bands [Mie87a, Pie87]. Bandwidth [Chi89]. based
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[Abd89, AH89b, BLE87, CR89, CG84, HS86, HR89a, KL85a, Mie87a, NH89,
Pes82, Pes84b, Rao84b, SH87, TH87, Wel84]. Bayes
[And84, Kuo86, Li85, Mar89, Wu89]. Bayesian
[AB86, CKS88, FM87, JC89, MS87a, MS85, Sin86]. be
[Bal89, CHR86, Dan88, How83]. Bechhofer [Lev84]. behavior
[AAO89, DLS86, Edl84, ER87, Gou89a, Ros83, Ros84]. behaviour
[Ber89, LR89, Mai88]. Bellman [Tay82]. belongs [Tak87]. Berkes [Dab82].
Bernoulli [Sto83]. Bessel [Ath87]. best [CH89c]. beta [TG84]. better
[BE86]. Between [HR89b, CK87, CR86, CH89b, CHR86, Dav86, Eub82,
GM85, HM87b, Kap88, RS89, Saw82, TC88]. Bhattacharya [CP86]. Bias
[Tsa89, CG84, SB88]. biased [Kat89, Sen87]. BIB [CK87]. binary
[GK89, How83, Kag88, Pes82, Pes84b]. binary-type [Pes82, Pes84b].
binomial [GS87, Koc89, Lin88, Lin89]. Birnbaum [YM84]. birth [Tan86].
birth-death [Tan86]. bits [The87, TC88]. Bivariate
[Arn87, Bec89, BR88, DdO89, GJ88b, KV85, Koc89, Kor87b, O’N85, dO89].
Block [Yan88, PT86, SJ88, Sin89]. BLUE [Bal89]. Board
[Ano82a, Ano85b, Ano87b, Ano88b]. Bonferroni [Hop85, TX89]. Bootstrap
[BB88, Ray89, Ath83, BG88b, HM89, Par85]. bootstrapping [LB83].
bootstraps [TRF84]. both [CM84]. bound
[Dev89b, Feu88, Fu83, FK84, JH84, Rot83, YM84]. Boundary
[RC87, Rus88]. bounded [SYM86, Wu89]. bounding [Tho89, Vit88].
Bounds [CP86, CR86, Hoo89, YR88, AB88, CP85, CP89, Dal87, Hop85,
MM88b, Pap88, Pes82, Sca85, SYM86]. box [Hol89]. branching [Tay82].
breakdown [Cha86]. Brownian [CHR86, KS87a, Sim83]. busy [SH89].

Calculating [JP84]. calculus [Sha89a]. calibration [Sun85]. can [How83].
cannot [Kor89]. Canonical [MN88]. carcinogenesis [Ser84, SKM86]. Carlo
[Fin87]. carriers [BGM+86]. case [Geo88, WJ88]. cases [BP85].
categorical [Bec89]. categories [Sim87a]. category [Tsu88b]. Cauchy
[Pap88, Phi89]. caution [Bra89]. cell [Lec85]. cells [Ray88]. censored
[GC86, Kao85, Kor87b, PT88, Tsa85]. censoring
[Ber83, LP87, Liu86, Mie87a, Sta86]. censorship [Alb88]. central
[Zel88, Joh88, Pfl83, Rhe84, Rhe86, iYT87]. certain [BH84, Hor84, SYM86].
certainly [How83]. certificates [GL89]. chain [AT89, AC82, SS83]. chains
[Ath85, Bur89, Joh88]. change [Yao88]. change-points [Yao88].
characteristic [Dev84, Kam82, Wel84, Wel86]. Characterization
[Dan89, Gzy87, KM87a, KS87b, NH89, Abd85, AH89a, Bal87, FF89, FS85,
Gat88, GR89, HC89, JH84, Kor85, KS88, RS86a, Wes87, Yao89].
Characterizations [Cac83, Cac87, CP89, EN84, Lus89, TL89, BT84, YM89].
chemical [CK87]. Chernoff [Akr84, Ano86d, KS87b]. chi
[BH84, BG88a, BH86a, Bon89, Sch87]. chi-square [BG88a, BH86a, Bon89].
chi-squared [Sch87]. chi-squaredness [BH84]. choice [Gol88, MS87a].
choosing [Kap88]. circle [LB83]. Circular [Afs88a, Ber89]. circumference
[LB83]. class [CD88, Cha85a, Kha86, KM87a, KPW84, Lin89, Raf87, Ruk83,
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SS84, Sve85, Tsa85, Wan85]. classes [AEN86, EN84, O’B82, Ste86].
classification [Kag85, Per82]. Closed [KL85a]. closure [EN84]. cluster
[GG89, Hun87]. clustered [RP85]. clustering [Eve88]. clusters [Gup82].
Clusure [AEN86]. coefficient [FM87, NY88]. Coefficients [MS87b, SS86].
collapsibility [Dav87]. collapsible [Dav86]. column [SGS87]. combine
[Wal85]. comment [Wan85]. common [Kan84]. comparing [Ber83].
Comparison [HR89a, Flu86b, IO85, SM87, TRF84]. comparisons [Pes84b].
competing [YR88]. Complete [Deh89, HR89b]. complex [Fin87, Le 88].
complex-valued [Le 88]. component [Khu87, MS88, Sch87, Sch89a].
components [Bue88, CS88, MG85, Par88, TBGG89]. compound [Ste88].
compounding [Sze88]. computational [DM84]. computing [Fu89].
concentrated [Riv86]. concept [BSS85]. concerning
[Eva89, Mie87b, Sch89a, Wef85]. concordance [PS83]. condition [Bal89].
Conditional [MS86, BS84, BBW89, Mie87b, Sam89]. conditionally
[CS89, HK88]. conditionals [Arn87]. conditioning [CT82]. Conditions
[MS87a, Bra89, Dan88, Rhe86, Rou89a, Rou89b]. Confidence
[BB89, HS86, BB88, HM89, Jey85, Mie87a, Pie87, Ray89, SM87, TBGG89].
conforming [Kan84]. conjugate [AA88, Ath86, MFP89]. connected
[Sta89]. Connectedness [DPV84]. connections [Par85]. Consistency
[KV85, Abd89, CM88b, Dev89a, GP85, Kou87, MMR88, Mie87b].
Consistent [Rou89a]. constants [Tak87]. constraints [Bon89].
constructed [Arn88]. Constructing [Joh85, Ray88]. Construction
[Kan84]. contagious [Wil88]. contaminated [CKS88]. content [CM84].
contiguity [Akr82]. contingency [BH86a, Dav86, Dav87, Lee88, Sim87a].
Continuity [MW87, GK89, Pla88]. continuous [tHK84, OR89]. contoured
[KM87a]. control [SKM86]. controlled [Sun85]. controlling [CM84].
Convergence [Ric86, RR83, Bur89, Bur85, CGN83, Deh89, Ebe84, Fra88,
FK84, Gou89b, IR87, Kok87, LP87, Mas87, MM87, Raf87, Rao84a, Rhe84,
Roo84, RC87, Ver88]. convex [And84, Kor89]. convexity [BP87].
Convolution [Ano89d, MM88a, EN84, Pla88]. convolutions [GK89]. Cook
[dR88]. coordinate [RE89]. coordinate-free [RE89]. coordinates [LB83].
correlated [Chi89, MS86, MS87c]. correlation
[KPW84, NY88, PS83, Sam84, Wan85]. cost [Pes82, PT86].
counterexample [Wef85]. counterpart [Kor87a]. counterstrategy [Bro82].
covariance [Bon86, CT82, Flu86b, Flu86a, Hol87, Kni89, Kub89].
covariances [Cha85b, JJ87]. covariates [Mat84]. covariogram [CG84].
coverage [Ald89]. Cox [Yan89]. Cramér [JKV88, MM88b]. Cramér-type
[JKV88]. credibility [Bro82]. criteria [Abo88, Pet86]. criterion
[God87b, Saw82, Yao88]. critical [CF83]. cross [Dev89a, HS89, Lee88].
cross-product [Lee88]. cross-validation [HS89]. crossing [RC87]. crude
[YR88]. curve [Par83a]. curved [Hou85]. cusum [Hus88]. cycle [Li87].
cyclic [Li87]. cylindrical [OT87].

data [BS84, Bec89, CKS88, Eve88, GC86, GJ88b, Gup82, HR89a, Kor87b,
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PT88, SR84, WK83]. death [Tan86]. decomposability [Sze88].
decomposition [KS87a, WK83]. define [Ebr85]. defined [Bar87]. definite
[Mis89, Ric85]. definition [CJT87]. degenerate [Kok87]. degree [GG89].
delete [Shi88]. delete- [Shi88]. deletion [MG88]. densities
[Len87, Mie87a, Par82]. Density
[CM88a, Rao84b, Abd89, Bab86, Bra83, CR89, Dev89a, Fal86, GP85, HM87a,
HW88, Har84b, IR87, KV85, MN88, Mas87, Ryc87, Sch89b, Sin87, TS89].
Dependence [CKZ86, BSS85, HR89b, Rou89a, Rou89b, dO89]. dependent
[Bir88, Dab82, DT88, Hoo89, Mis89, Sar86, Ser84, iYT87]. deposit [GL89].
derivation [Akr88, Sim83]. derivative [Wig85]. derivatives
[Geo84, HM87a, Pet89, Sin87]. Descriptive [Oja83]. design
[FB86, Geo88, MMR88, Rou89a]. designs
[Afs86, Afs87, Afs88a, Afs88b, CZ84, CK87, DPV84, HM87b, Joh85, Kag85,
Kag88, Kat89, MM84, MG88, Mül84, PT86, SGS87, SJ88, Sin89].
destructive [AK83]. determinant [And89, WD88]. Determination
[CM84, MS87b]. determined [Str89]. Determining
[O’B82, Fin87, Gup82, Sim87b]. develop [LC82]. deviation
[Fu83, JKV88, MS87b]. deviations [HH88, Led87, RR83]. diagnostic
[Kao85, dR88]. Diagnostics [EG86]. diagonal [Yan88]. diagonals [Agr83].
diagonals-parameter [Agr83]. difference [CR86, CHR86, HM87b, Lee88].
different [FFT84, GJ88a]. differentiable [Par83b]. differential
[Dab89, Nua87, SS86, Vit88]. diffusions [Kor89]. digits [How83].
dimensional [AB89, Ald89, HH88, Lus89, Ric85, Sca85]. direction [Kor87a].
directional [JP88, Wig85]. Dirichlet [Kuo86]. disclosure [Alb84]. discrete
[Ber83, BT84, Cac83, Cac87, CS87b, Dan88, Dan89, KS87b, NH89, Sim83,
Sve85, TRF84]. discriminant [CR89, Krz83]. discriminating [tHK84].
Dispersive [Bar86, AK88, Bar87]. distance [Cla89, HW88, Kou85, Lar84].
distances [BH86a]. distributed [BB86, Hor85, WD88]. Distribution
[BB87, AB86, AJZ89, Ath86, Bal87, Bec89, BG88a, Bru88, CD88, Cha85a,
CM84, Dal88, Fam87, Gaj87, Gat88, GS87, Har84a, JJ84, Kam82, Kea84,
Koc89, Krz83, Li87, MS87a, MB87, Mut88, NH89, OR89, O’N85, PX86,
PX89, Pap84, PGP83, RS86a, RS86b, Ric83, Riv86, Sam83, Sca85, Ses88,
Sin86, Sta86, Sta87a, SH89, Sti82, Tak87, TG84, The82]. distribution-free
[CD88]. distributions [Abd85, AAO89, Arn87, AM89, BLE87, BE86, BP87,
Cac83, Cac87, CP89, CR86, CF83, CH89b, CD82, Cla89, Dan89, DdO89,
DJ89, EN84, FF89, GR89, Hat86, HA87, HC89, KS89, Kha86, KM87a, Kor85,
KS88, Kou85, KS87b, LS88, Lin88, Lin89, LE87, NN84, Oja83, PAT88, Phi89,
SOY85, SYM86, Sha89b, Sta89, Swe83, SM85, TL89, Wil88, YM89].
divergence [Saw82]. divisibility [Dan89]. divisible
[Dan88, Kag85, KS89, LE87, Vit88]. DMRL [AEN86, CH89b]. do [Sen87].
does [The87]. domain [Eub82, Tak87]. domains [Mee86]. Dominance
[Nic88]. dominating [Li84]. dose [SKM86]. doubly [Kor87b]. drift [SB88].
durations [MS86]. Durbin [Ryc87]. dynamic [Bol89]. Dynamics [And84].
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each [TC88]. early [Dal88]. Easily [Sim87b]. Easy [JR86]. Edgeworth
[Ray89]. Editorial [Ano82a, Ano85b, Ano87b, Ano88b]. Effect
[Ksh89, MG88]. effects [DGG83, Khu87]. efficiency [HR89a, Rot83, Rot84].
Efficient [Alb84, Bab86, KL85a, Wel88]. Efron [Vit88]. Eggenberger
[Gou89b]. eigenfunctions [Ric83]. Eigenvalue [KPW84, Wan85].
Eigenvalue-eigenvector [KPW84]. eigenvector [KPW84, Wan85].
elementary [Sim83]. Elisa [GJ88a]. elliptical [KM87a]. elliptically [BB86].
EM-Algorithm [ZR86]. Embedding [Gou89a]. empirical
[CH86, DT88, ER87, Ein87, Kuo86, Li85, Mar89, Wel84, Wel86]. entropy
[CT82, Par82, RV85, The82]. epidemic [BGM+86]. equal [Cha86]. equality
[CS85, Hol87, NN84]. equally [Par88]. equation
[FKT83, FRT84, Kou87, Nua87, TRF84]. equations
[Dab89, HI83, Llo87, Oks87, SS86]. equireplicate [SJ88, Sin89].
equivalence [Sim83, Sim86]. Errata
[Ano86a, Ano86b, Ano87c, Ano88c, Ano88d]. Erratum
[Ano84b, Ano86c, Ano87d, Ano87e, Ano87f, Ano88e, Ano89c, Ano89d]. error
[AB86, GJ88a, Kou85, Tsa89]. errors
[AH89b, Fra88, JP84, Nay88, Rao84a, RB89, TRF84]. escape [Kor89].
estimate [CR89, Chi89, Dev89a, Dev89b, Fab88, Fra88, Geo88, GP85, RT86,
Rou89b, She86]. estimated [HM87b, Koz85, SS84]. Estimates
[Liu86, And84, Bur89, CH89a, CR89, Geo84, IR87, Koe84, Sin87, Wel84].
Estimating [Wei87, Yao88, Llo87, Nay88]. Estimation
[BH86b, Dia87, FGS82, HM87a, JJ87, LB83, Alb84, Bab86, Bon86, CL87,
CS88, CM88a, DdO89, Dey87, Fal86, Fer87, Feu88, FKT83, FFT84, FRT84,
GMS87, GG89, GC86, Gup83, HH88, HW88, Hun85, Kea84, iKB87a, iKB87b,
Kor87b, Kou85, Kub89, Kuo86, Le 88, Li85, Mar89, MN88, Mec85, Pet89,
Rao84b, RE89, Rou89a, Rüs87, Sam89, Sch89b, Ses88, Sha89b, Sim87a, Sin86,
TS89, WK83, Wei86, Wel88, Whi87, ZR86, dO89, dP85]. estimator
[Bon89, CF86, Cla89, FK84, Fu89, KV85, Kni89, Leś89, Mie87b, Nic88, PT88,
Rao84a, Rao85, Sta86, Sun85, Ver87, Yin89]. Estimators
[Cha85b, KS83, Abd89, Ano89d, AK83, BB87, Ber89, Bra83, Cha85a, Cha86,
CS89, CG84, EG86, Fu85, Gaj87, Har84b, JKV88, KL85a, Lar84, Li83, Li84,
LP87, MM88a, Mas87, MM87, MS88, Mie87a, Pie87, Raf87, RB89, RR83,
Ruk83, Sar86, SB88, Shi88, SS84, Ste86, VM83]. Evaluation [And89].
events [PX89]. Exact [Fra88, BM87, Khu87]. example [Eva89, LB83].
examples [KS89]. exchangeable [Dab88, Sca85]. Existence
[BLE87, Kag88, AW84, Cha88]. exit [Mar83, Rus88]. exits [Rus88].
expansion [Kem88, Led87]. expansions [Ray89]. expectation [BE86].
expectations [Hoo89]. Expected
[Pes82, And89, BB89, Bon89, MS86, Ric83]. Experimental [IO85, Kag88].
experiments [Lus89]. explanatory [Oks87]. exploration [BS84].
exponential [BLE87, CH89b, CS87b, Fu85, Gat88, Hou85, Kam82, KD85,
KS88, LS88, Li87, MB87, MFP89, NN84, OR89, O’N85, PA88, RS88, Rao84a,
Sam83, Sta86, Sta87b, Sta87a, Swe83, TL89, Yca89, YM89]. exponentiality
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[Mar83]. extended [HA87, Hun87]. extensible [Sca85]. extension [Kre88].
external [PS83]. extrapolation [HM87b]. extremal [Gou89a, SM85].
extreme [Bal87, DdO89, FGS82, GR89, Kea84, Wig85]. extreme-value
[DdO89, Kea84]. Extremes [CD82, dO89].

factor [IO85, Iha87, Kan84]. factorial [Jon87a, Kem88]. failure
[CKS88, GM85, JC89, MS85, MM87]. failure-rate [MM87]. fallacy [Aka82].
families [CS87b, Hou85, MFP89, RS88, Yca89]. family
[Ath86, GR89, KS87b, LS88, Li83, Li84]. favorable [Sim87b]. feasible
[Kor87a]. fewer [Kag88]. fields [Bra89]. filter [RB87]. filtering [CKS88].
filtrations [MW87]. financial [AC82]. finite
[Dan89, Eve88, Gup83, Hun86, Ric85, Rod87, RE89, She86, Yca89, ZR86].
finite-dimensional [Ric85]. Finitely [Str89, RS86b]. Finiteness [GW89].
First [Pet89, Har84a, Le 88, Ryc87]. first-order [Le 88]. first-passage
[Ryc87]. Fisher [Riv86]. fit [BG88b, CS87b, Ray88, Riv86, Sve85]. five
[Fin87]. fixed [Geo88, Rou89a]. flow [KL85b]. Fluctuation
[Edl84, Ros83, Ros84]. fold [Khu87, Tsu88a]. footrule [SS83, Fra88].
forecast [Tho89]. forecasting [JP84]. form [AH89a, Ein87, KL85a].
formation [AEN86]. forms [Jon87b]. formula [Bru88, Ryc87]. forward
[Tay82]. four [Tsu88a]. four-fold [Tsu88a]. framework [YR88]. free
[CD88, RE89, Swe83]. frequencies [Bon89]. Friedman [Rot83]. function
[Ath87, Bab86, BP87, CL87, Dia87, Eva89, Fal86, Gaj87, Geo88, Kor87b, Krz83,
Leś89, Liu86, MM87, RB89, Rou89b, Sca85, Sin86, Vit88, Wel84, Wel86, Wel88].
Functional [Sha89a, Dab85, DT88]. functionals [Par83b, Rüs87, Smo85].
functions [Bar87, BH86b, CP85, CP86, Dev84, Gaj87, Geo84, Mai88,
MM88b, Mis89, Ric85, Ver88, Wei87]. fundamental [CF86]. Further [SJ88].

G [Ano86d]. gain [Wei87]. Galambos [TX89]. game [GH84, San88].
gamma [AB86, And84, CR86, HC89]. Gaussian
[FB86, Gzy87, Kle86, LM87, Lus89, LW82, Rao84a, Ses88, Sin86]. general
[BGM+86, Cha88, Ein87, Lar84]. Generalization [Dan88, Pap88].
generalized
[AB86, Cac87, Fam87, Gou89b, GH84, Har89, Ksh89, PX86, PGP83, Ver87].
generating [Dev84]. generator [Cha89, Zie86]. geometric
[Arn88, PGP83, Sen87, Sze88]. Georg [Ano89d]. given [MS86]. Godambe
[Bha87, God87a, Jos87]. Gompertz [Tan86]. goodness
[BG88b, CS87b, Ray88, Riv86, Sve85]. goodness-of-fit [BG88b, Sve85].
Graphical [Tsu88a, Sri84]. green [CL87]. group
[FM87, Kag85, PS83, Yao89]. grouped [GJ88b, HR89a]. grouping
[Eub82, tHK84]. groupings [LC82]. growth [God87b, Hüs85]. Gumbel
[GR89, Tak87].

Hadamard [Sin88]. Haight [LS88, SH89]. Hájek [Par83a]. Half [Sha89b].
Half-sample [Sha89b]. Hans [Ano89d]. Hans-Georg [Ano89d]. harmonic
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[Sen87]. Harris [Tay82]. having [Pet89]. hazard [Bar87]. hazards
[CL87, CM88a, GM85, O’n86]. head [MS84]. heat [KL85b]. Hermite
[GP85]. heteroscedastic [Tsa89]. Hierarchical [Per82]. histogram
[KV85, Lec85]. histograms [RV85]. historical [SKM86]. Holdings [AC82].
homogeneity [BB87, BH86a, CD88, GJ88a]. homogeneous [DM84].
Hotelling [Ksh89]. hypergeometric [BP87]. hypotheses [Saw82].
Hypothesis [Che84, BH86a, HR87].

i.i.d [GW89, Ros84]. I.I.D. [Ros83]. identically [Hor85]. identifiability
[LE87]. identification [AB89, Dab89]. identifying [Gho88]. II [Ric85].
Implementing [Wel86]. implications [Kre88, LW82]. implies [CKZ86].
importance [Bue88]. improper [Iha87]. Improved
[Dey87, Kub89, Sch87, SYM86]. improvements [YM84]. Improving
[PT86, Gaj87, MM87]. Imputation [TS89]. income [Kor85]. incomes
[Kor85]. Incomplete [MM84, Shi89]. Inconsistencies [Bha89].
Inconsistency [O’n86]. increment [Rhe86]. increments [PA88].
independence [Baj87, BH84, BH86a, CKZ86, Feu88, HR89b, MS84, O’B82,
O’N85, Rud84, Sam83]. Independent
[Swe83, Hor85, MS88, PA88, RW85, TG84, The87]. index [Ano83, Ano84a,
Ano85a, Ano87a, Ano88a, Ano89a, Ano89b, BP85, Led87, dP87]. indexed
[GL89]. individual [HR89a]. ineffectiveness [Pic84]. inequalities
[sL89, RT86, RS89, TX89]. inequality
[Fu83, KS87b, Pap88, Vit88, Wit85, YSM87]. inference
[AH89b, KL85b, MS85, Pic84, TH87]. Infinite
[AB89, Dan89, GK89, HH88, Lus89, Zie86]. infinite-dimensional [HH88].
infinitely [Dan88, KS89, LE87, Vit88]. Influence
[Kao85, Shi89, BH86b, Par83a]. influential [Gho88]. information
[FFT84, GG89, Gup83, SKM86, The87, TC88, Whi87]. Inheriting [BH84].
insensitivity [MS87a]. inspection [Kre88]. integrability [CS87a]. integral
[MB87]. integrated [HM87a]. intensity [Leś89, RB89]. intermediate
[Coo88]. internal [PS83]. interpolated [HS86]. interpretation
[FK84, Hat86, Par82]. interrelationships [Tay82]. interval [DLS86, SM87].
intervals [BB88, BB89, HM89, Her88, HS86, Ray89, TBGG89]. Intrinsic
[dO89]. invariance [Arn85, Dab88, Par83b]. Inverse
[Jon87a, CT82, FB86, Ses88, Sin86, Sun85, WD88]. inversion [Ray89].
iterated [Dab85, DT88, Deh89, Ein87]. Iterating [Hop85].

jackknife [Shi88, RT86]. James [Nic88]. joint [Kor85]. jump [CGN83].

Kalman [RB87]. Kaplan [Mie87b]. kappa [Agr89]. Kendall [NY88]. Kent
[Riv86]. Kernel [Geo84, Abd89, Bra83, Chi89, Dev89a, Dev89b, HW88,
Har84b, Leś89, LP87, MM87, Mül84, OT87, Sch89b, Sin87, Ver87].
kernel-type [Bra83, LP87, Ver87]. kernels [MN88]. Kersting [Pfl83].
Kiefer [Lev84]. Kim [Fu89]. Klass [God87b]. known [Hol87]. Knut
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[Afs86, Afs87, Afs88b]. Kolmogorov [KS85, Sen84a, YSM87]. koziol [CL87].
koziol-green [CL87]. Kronecker [DPV84]. kurtoses [BB87]. kurtosis
[BB87, RS89, Sri84].

Large [Bir88, HH88, HR87, Kok87, LM87, RS86b, Wit85, CHR86, Fu83,
JKV88, Led87, Par85, RR83, Sch89b]. last [Rus88]. lattice [WJ88]. Law
[Bir88, HR87, Kok87, LM87, RS86b, Wit85, Ath83, Dab85, DT88, Deh89,
Ein87, Wes87]. leading [Bha89]. least
[DGG83, EG86, Hun87, IO85, MS87b, OI83, Rao84a, Rao85, dP84].
least-squares [EG86, IO85, OI83]. length [Pap84, Sen87]. length-biased
[Sen87]. Letters [Ano89d]. Levene [CS85]. Lévy [Sim86]. ‘Lévy’s [Sim83].
life [Abo88, AM89, AK83, EN84]. Likelihood
[SR84, Zel88, Aka82, BP87, CF86, CL87, CJT87, Eva89, FK84, Fu85, Fu89,
Hol87, IO85, Iha87, Kou87, Le 88, Pic84, Sar86, WK83, Zel86]. Limit
[AJZ89, Joh88, Pfl83, Rhe84, Rhe86, iYT87, AA88, DJ89, DLS86, JR86,
KS89, Mut88, Yin89]. limiting [JJ84, Sen84b]. limits [CM84, Har89]. line
[Rao84b, RP85, Yin89]. Linear
[Mar89, dP84, AB86, AH89b, Bon85, BBW89, Bon89, Cha85a, Dab89, Koe84,
KS83, KS85, Kou85, LM87, Led87, Nua87, Pie87, Rot84, Shi89, Smo85, dP85].
linearity [Csö85]. Lipschitz [SS86]. Local
[Baj87, CHR86, CH89c, Fab88, HS89, SS86]. Locally [Rud84, Sch89b].
location [Che84, Fu85, GC86, HR89a, MS88]. log
[AB86, BBW89, Bon89, Zel86]. log-likelihood [Zel86]. log-linear
[AB86, BBW89, Bon89]. logarithm [Dab85, DT88, Deh89, Ein87].
logarithmic [Fam87]. logistic [Arn88]. lognormal [Kap88]. long [DT88].
long-range [DT88]. longest [PM86a, PM86b]. look [LY89]. Lorenz [AV86].
loss [And84, Hsi89, Kub89, MM88b]. low [Mut88]. Lower
[Sca85, Dev89b, JH84, MM88b, Rot83]. lumber [JH84].

Mack [Ano89d]. magic [Hed87]. main [MG88]. maintenance [CKS88].
many [RS86b, The87]. mapping [Mut88]. marginal [CD82, Har84a].
market [GL89]. market-indexed [GL89]. Markov [AT89, AC82, Ath85,
Bur89, CGN83, DM84, Gzy87, Joh88, KS89, SS83, Tsa85, Yca89].
Marquardt [OI83]. Martingale [RT86, EK88, Gou89b, Llo87].
martingales [LM87]. match [Hol89, RT83]. matche [JJ84]. matched
[Tsa85]. matching [Pes84a]. mathematical [Per82]. matrices
[Flu86b, Flu86a, Hög87, Hol87, KPW84, Sin88, Wan85]. matrix
[BH84, CT82, Dey87, Eub84, Kni89, Kub89, Phi89, Sen84b, WD88]. Maxima
[HR89b, God87b, Hüs85, Roo84]. Maximum
[CL87, Par82, RV85, SOY85, BP87, CF86, CT82, FK84, Fu89, Hsi89, IO85,
Iha87, Le 88, Sar86, The82, WK83, Wei86]. McCarty [YM84]. Mean
[RB89, Abo88, AK83, BB89, CR86, CS89, FGS82, GMS87, Li83, Li84, Li85,
Sta86, Sta87a, Wu89]. means
[AV86, CM88b, Hol87, Hun86, Kuo86, LW82, Sen87, Wei87]. measurable
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[Smo85]. measure [Kle86, OT87, Sri84]. measurements [Afs88a].
measures [Bök88, GG89, Pic84]. measuring [And86]. Median
[CG84, CR86, She86, SM87]. medians [AV86, LH89]. Meier [Mie87b].
memory [Hsi89]. mesure [CHR86]. Method
[Fu89, Ald89, HM89, Kap88, Kor87a, KM87b, Sri84]. Methodologies
[Fer87]. Methods [Dev84, Feu88, Fin87, Gho88, Hun87, IO85, SM87, iYT87].
metric [Str89]. Michael [Ano86d]. minima [Gou89a]. minimal [God87b].
Minimax [HM87b, Fab88, Li83, Li84, MS88, Ruk83]. minimization
[Arn88, HW88]. minimizing [BH86a]. Minimum
[FFT84, Jey85, Kou85, Cla89, Mec85]. misclassification [CR89]. Mise
[Sin87]. Mises [Pap84, Rüs87]. missing [Fer87, How83, Ksh89, TS89, ZR86].
misspecified [O’n86]. Mixed [Bon86, Eve88]. mixed-mode [Eve88].
mixing [AP86, Bra89, DJ89, IR87, Mas87]. mixture
[BLE87, Cla89, Eve88, Hat86]. mixtures [Cac83, LE87, MS88, Zel86, Zel88].
MLE [MMR88]. modal [Har84b]. mode [Eve88]. model
[AB86, Agr83, Agr89, AA89, Ber89, Bon85, BBW89, CL87, CKS88, CM88a,
Eve88, FB86, Gou89b, JC89, Kan84, Khu87, Kor85, KM87b, LR89, Leś89,
O’n86, Pet86, Pie87, Rao84a, Rao85, RP85, RB87, Rod87, Ron85, Ser84,
Tsa89, Wal85, ZR86]. modelling [SKM86]. models [AH89b, Bec89, BM87,
Bol89, Bon86, Bon89, Cha85b, Feu88, FFT84, GM85, HH88, Kao85, Kap88,
Koe84, NH89, Ric86, Rüs89, Sve85, Tsa85, Tsu88b, WK83, Web84].
Moderate [JKV88]. Modified [Ath87, Riv86]. modulus [ER87]. Moivre
[JR86]. Moment [sL89, Wit85]. Moments
[BB86, Abd89, BLE87, Dal87, GW89, Jon87a, Jon87b]. monitoring [CZ84].
monotone [Bue88, MS85, Wef85]. monotonic [Gaj87]. Monro [Gol88].
Monte [Fin87]. motion [CHR86, Sim83]. moving [Rus88]. MSE [Sun85].
MSE-superior [Sun85]. Müller [Ano89d]. multi [PT86]. multi-way
[PT86]. Multicollinear [DGG83]. multidimensional [Dav87].
multinomial [Ahm85, BP87, Bon85, iKB87a, iKB87b, Zel86]. multinormal
[Dey87, Rod87, SR84, ZR86]. multiple [Li87, PX89, Saw82, Shi89, The87].
multiplicative [Leś89]. multistate [Bue88]. Multivariate
[BE86, PAT88, BP87, Cac87, ER87, Ein87, EN84, FF89, Geo88, Gup82, Hol87,
Li83, Li84, OR89, Oja83, RS86a, Sam84, Sri84, SH87, Sun85, Sve85, Wig85].
must [CHR86]. mutually [Afs87].

Nadaraya [Geo88]. Narrow [Ver88]. natural [LS88, Tsu88b]. NBUE
[AEN86]. near [GJ88b, JJ84]. near-matche [JJ84]. Nearest
[Cox83, CH89a, Mie87a]. necessary [Bal89]. negative
[BSS85, Bon85, Lin89]. neighbor [CH89a, Mie87a]. neighbours [Cox83].
nested [BM87, Khu87]. nesting [Khu87]. network [CZ84]. Neyman
[Akr88]. nodes [Mut88]. noise [Chi89]. Non
[LW82, Sam89, BM87, DdO89, Dev89a, Yao89]. non-consistency [Dev89a].
Non-Gaussian [LW82]. non-nested [BM87]. Non-parametric
[Sam89, DdO89]. non-randomized [Yao89]. non-zero [LW82]. noncentral
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[BG88a]. nonhomogeneous [RB89]. noninfinite [Dan89]. nonlinear
[Feu88, OI83, Rao84a, Rao85, Tsa89]. nonnegative
[MM87, Sen84b, TBGG89]. nonnested [AT85]. Nonparametric
[AJ89, JC89, Kor87b, Raf87, AT85, Ano89d, HR89a, KM87b, MM88a, Mül84,
PT88, Ray89, Rot84]. nonregular [Cha85a, Rao85]. Nonstationary [HI83].
norm [Akr82, FF89, Mis89]. normal
[Ath86, Bec89, Bol89, CM84, Cla89, Fra88, GMS87, Hol87, tHK84, HR89b,
Jon87b, Li83, Li84, MS88, RS86a, Ruk83, TRF84, Wei87, Wes87]. normality
[BR88, Bra83, GJ88b, HK88, KM87a, KV85, Sri84, SH87, Wel84].
Normalizing [Tak87]. Note
[HC89, IR87, KS88, Sta87b, Akr82, AA88, AP86, Bar87, Bir88, BG88a, CS85,
Dab82, Fam87, FK84, HM89, Hög87, Hol89, tHK84, Hun87, JR86, Jos87,
Kea84, Kem88, Ket89, Kni89, Koc89, Koe84, Koz85, Kuo86, Le 88, Leś89,
Nay88, Oks87, Par83a, Pet86, RL83, Ryc87, SYM86, Shi88, Sze88, WK83,
Wei86, Wel84, Whi87, Yin89, YSM87, ZR86]. nuisance [PT86]. number
[AA88, Cha89, Fin87, JJ84, LB83, Mut88, Nay88, Rus88, Yao88, Zie86].
numbers [Gup82, Bir88, HR87, Kok87, LM87, RS86b, Wit85].

observation [FGS82, Ksh89]. observations
[Ber83, Fer87, Gho88, Sar86, Shi89, Wu89]. observed [LB83]. obtain [CF83].
obtaining [Wig85]. Occupation [MS87c]. occurrence [Dal88].
occurrences [PX89]. OLS [Bal89]. One [RT83, TBGG89, TH87]. One-
[RT83]. one-sample [TH87]. One-sided [TBGG89]. operators [Ric83].
optima [Pet89]. Optimal [CZ84, FB86, Lar84, Llo87, Mül84, Tsu88b, AW84,
Cha89, Eub82, Lec85, Raf87, Rud84, Sch89b]. optimality
[Baj87, CF86, Hed87, MG88, Ste88, Tal86]. Optimum [Kat89, tHK84, SS84].
order [Che84, Coo88, Gat88, Har84a, HS86, HA87, Hoo89, HM87b, KL85a,
Le 88, Lin88, Lin89, Pet89, PAT88, Rei86, dP87]. ordered
[CD88, Lee88, Sim87a]. Ordering
[AAO89, AK88, AV86, Bar86, Bar87, BSS85, PS83, Pes82, Pes84b, Tsu88b].
orderings [BH84]. ordinal [Bec89]. orthogonal [Afs86, Afs87, CP86, Raf87].
oscillation [ER87]. other [Wil88]. outcome [MS86]. overlapping [Ray88].

P [Ano89d]. pairs [Tsa85]. pairwise [Pes84b, RW85]. parabolic [AB89].
paradox [Bha87, Jos87, Kre88, God87a]. parallel [AEN86]. Parameter
[Dab89, Agr83, Agr89, AB89, Cla89, JH84, NN84, SB88, Sto83]. parameters
[Che84, Fu85, KS83, Koz85, PT86, Ser84]. parametric [DdO89, Sam89].
Pareto [Arn87, AH89a]. part [Nic88]. Partial
[Dav87, DPV84, Ebe84, God87b, Hüs85, NH89, NY88, Rus88, SR84].
partially [Hol87, Ric86]. parts [JP88]. Pascal [Wil88]. passage [Ryc87].
path [KS87a]. patterned [KPW84, Wan85]. Paul [Ano82b]. Pearson
[Bon89]. penalized [EG86]. percentile [HM89]. percentiles [Kea84].
perfect [Dav86]. period [Zie86]. periodic [Leś89]. periods [SH89].
perspective [Eub82]. phase [OR89]. phenomenon [RL83]. Philipp
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[Dab82]. Pitman [Rot83]. Plane [Iac85, Are89, SS86]. play [MS86]. players
[San88]. plot [MM84]. point
[Are89, Bab86, Cac83, Cac87, Cha86, RR83, Wel88]. points
[LB83, Rou89a, Yao88]. Pointwise [Bur85, GP85]. Poisson
[Ros84, Ahm85, And84, BBW89, CR86, Dal88, Dia87, Edl84, Har89, Li85,
RB89, Ros83, Sti82, Wil88]. Pólya [AB88, Dev84, Gou89b]. polynomials
[CP86]. Pool [DG88]. Pool-Adjacent-Violator [DG88]. Population
[Bol89, Gup83, Hun86, JP84, Pap84, RE89, VM83, Wu89]. populations
[CC89, Hol87, RP85, Rod87, ZR86]. Positive [Mis89, Ric85, KD85, Nic88].
positive-part [Nic88]. positively [Bir88]. possible [CH89c]. posterior
[MS87a]. power [tHK84, LE87]. Practical [LW82]. precision [Dey87].
prediction [Bol89, Hun86, LC82, ZR86]. predictive [CJT87]. predictors
[Rod87]. Preface [Joh82]. presence [FGS82]. preservation [Sze88].
pricing [GL89]. principal [MG85, Sch87, Sch89a]. principle
[Aka82, Bha87, Par83b, ZR86]. principles [Dab88]. prior [MS87a]. priority
[Ros84]. priors [And84]. privacy [Alb84]. probabilities
[Ahm85, Ber83, GS87, RR83, YR88]. Probability [Ano89d, Sim87a, Abd89,
AAO89, Ath87, BS84, Bra83, Bur85, CR89, Fu83, MS87c, PX89, Wei86].
problem [Alb84, Ald89, Hol89, KL85b, MS87c, OI83]. problems
[Eub82, Har89, MMR88]. procedure [CS88, DM84, Gol88, Hus88, Lev84].
procedures [Pes82, Pes84b, Wel86, Yao89]. process
[Arn88, AH89a, DT88, Dia87, ER87, Ein87, Har84a, Le 88, Llo87, PA88,
RB89, RW85, Sca85, Sta87b, Tan86]. processes [And84, Are89, AH89a,
AP86, Cha85a, CD82, Coo88, CGN83, CH86, DM84, Gou89a, Gzy87, KS89,
Kuo86, Mas87, Ste88, Str89, Tay82, Yan89, Yca89, dP85, dP87]. product
[HW85, HW86, Lee88, TG84, Yin89]. product-limit [Yin89]. products
[Hög87, Sen84b]. projections [Par83a]. proof
[Akr84, AT89, Ano86d, EK88, GK89, Joh88, Pfl83, Pic84, Rei86]. proofs
[JR86]. Properties
[HA87, Bur85, Gat88, Geo88, Hus88, NY88, PGP83, Rou89b, Sar86, Yin89].
property [Fab88, Hsi89, JH84, Kam82, Pla88, RS88, Rot84, SS83, SM85].
proportion [Cla89, Kor85]. proportional
[CL87, CM88a, GM85, JJ87, O’n86]. Proportionality [Flu86a]. provided
[TC88]. proximity [CH89b]. pure [MS84].

quadratic [Jon87b, Kub89, Ste86]. qualitative [tHK84]. quantile
[Bab86, CH86, Eub82, Fal86, HM89, LP87, PT88, Ruk83, RC87]. quantiles
[AJ89, Mar89, SAU84, Sam89, Ver87]. quantizers [AW84]. quasi
[Agr83, Zie86]. quasi-random [Zie86]. quasi-symmetry [Agr83]. question
[FS85]. questions [LC82, Pes82, Pes84b]. queues [Li87]. quotients [Phi89].

Radial [JP88]. radius [LB83]. Random
[How83, Alb88, AJZ89, BB86, Bir88, Bra89, CP85, CP86, Cha89, Dan88,
Dev84, FS85, FM87, GK89, GW89, Gri88, HW85, HW86, Har89, Hög87,
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Hor85, HR89b, IR87, JP88, Khu87, Len87, Liu86, Mec85, MS86, MS87c,
Mut88, Pap84, Ros83, Ros84, Rüs89, RC87, Sta86, Sta89, TG84, WD88, Zie86].
randomized [Mat84, Yao89]. randomly [GW89]. range [Ath85, DT88].
Rank [Alb88, AH89b, Tsa85, Baj87, Bru88, Led87, NY88, Rud84, TH87].
Rank-based [AH89b]. rankings [PS83]. Rao [MM88b]. Rate
[Bur89, And84, FK84, God87b, Hüs85, MM87, Raf87, Rao84a, Rhe84]. Rates
[Kok87, Fu85, GJ88a, MS85, MM87, Ric86, Roo84, RR83, Ste88]. ratio
[BB89, Fu85, Hol87, Sam84, SR84, Zel86, Zel88]. ratios [Jon87b]. recapture
[Nay88]. reciprocal [Bab86]. Rectangular [Sin88, Abd85, Sta89, SM85].
recurrence [Bru88, Tay82]. recurrent [Ath85]. recursive [Fab88, Mas87].
reduce [CG84]. redundancy [Flu86b, Kha86]. region [HM87b]. regions
[Jey85]. Regression [Hun85, Alb88, Ano89d, AJ89, Cac83, Cac87, CH89a,
Cha88, Dia87, DGG83, FM87, FB86, Geo88, Kao85, KS83, KS85, Kou85,
LM87, MM88a, MG85, Mül84, Oks87, Raf87, Rao84a, Rao85, Ron85, Rou89a,
Shi89, Sun85, The87, Tsa89, Wal85, Web84, dP85]. regressional [Wes87].
regressions [AT85]. Regular [Mee86, Ebe84, MFP89]. related [RC87].
relation [CK87]. Relations [TC88]. Relationship [Dav86, GM85].
relationships [Eub82, SKM86]. relative [tHK84, PS83]. reliability
[BE83, Kea84, Mai88, Par88, Sin86]. reliable [Par88]. remaining [Abo88].
remark [Mie87b, Ros83, Ros84, Wil88]. Remarks
[BS84, AW84, Bök88, Nua87, SS86]. renewal [Kle86, Sta87b, Ste88, Yan89].
renewals [AA88, Kha86]. repeated [Afs88a, RB87]. replications [Fin87].
reported [Kor85]. representation [EK88]. Representations
[Ric83, Len87]. reproductive [RS88]. resampling [Web84]. residual
[Oks87]. residuals [Tsu88a]. Resolution [God87a, Har84b, Jos87].
response [Mat84, Pet89, SKM86]. responses [HM87b]. restored [How83].
restricted [GMS87, dP85]. restrictions [Alb84, dP84, dP87]. result
[BLE87, EK88]. results [BBW89, LP87, The82, Wal85]. ridge [Cha88].
right [GC86, PT88, Sta86]. right-censored [GC86, PT88]. right-censoring
[Sta86]. risks [YR88]. Robbins [Gol88]. Robust [Ron85, GC86].
Robustness [Pes84b, SGS87, Par85]. role [BS84]. Rosenthal [Wit85].
roulette [GH84]. row [DPV84, SGS87]. row-column [SGS87]. ruin
[MS87c]. rule [Bha89]. rules [CR89]. runs [PM86a, PM86b].

Sabatier [Ano82b]. Saddlepoint [Hou85]. same [Coo88]. sample
[Abd89, Alb88, And86, AJZ89, CM84, Dal87, LR89, LH89, Par85, RT83,
SAU84, Sha89b, She86, SS84, TH87, Wei86]. samples
[FKT83, Hoo89, Rao84b, Riv86, Sch89b]. Sampling [Cha85a, BP85, GG89,
Hun87, Iac85, Nay88, RP85, RE89, Sen87, Sha89b, Tal86, ZR86]. Sanov
[Fu83]. Savage [Akr84, Ano86d]. scale [Che84, KS83, Swe83, Wel84].
scale-free [Swe83]. scaling [Tsu88b]. scheme [DLS86]. Schur [BP87].
Schwarz [Pap88, Yao88]. score [Liu86]. scores [KD85, Tsu88b]. screening
[KM87b]. seasonal [LR89]. Second [dP87, HM87b, Pet89]. second-order
[HM87b]. seemingly [Oks87]. selected [CS89, SAU84]. Selecting [MG85].
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selection [Chi89, Lev84, Pes82, Pet86, Ron85]. Self [Afs86, Sze88].
self-decomposability [Sze88]. Semi [Afs88b, DM84, Tsa85]. semi-Markov
[DM84, Tsa85]. sensitivity [GJ88a]. separate [Saw82]. Separating [OT87].
sequences
[CGN83, Dab82, Dab85, Dab88, DT88, DJ89, Ebe84, How83, Kle86, iYT87].
Sequential [Mec85, Hus88, Lev84, MMR88]. series
[Cha85b, Fam87, Fer87, Feu88, God87b, GP85, LW82, LE87, Raf87]. servers
[Li87]. set [Kor89, Pie87, Sen84b, TC88, Ver88, Yca89, dP87]. sets
[Gho88, TC88]. setting [CM84]. settings [Mat84]. several [AT85, Hol87].
shape [Gup82]. Shapiro [SH87]. Sharp [RS89]. shift [Lus89]. short
[EK88, Fam87, Joh88]. shrunken [Rod87]. sided [TBGG89]. sigma [MW87].
signed [TH87]. significance [SAU84]. Simple [AK83, Agr83, Akr84,
Ano86d, CM88a, GK89, GG89, Kap88, OI83, Pie87, Yao89]. simple-stage
[GG89]. Simplicity [Bro82]. simulation [Fin87]. Simultaneous [FKT83].
simultaneously [AT85, Gup82]. Singh [WJ88]. single [RB87]. singular
[Pic84]. situations [Sun85]. size [AJZ89, Gol88]. sizes [CM84, FFT84, SJ88].
skewness [RS89, Sri84]. small [GJ88a, Riv86, Wei86]. small-sample
[Wei86]. Smirnov [KS85, Sen84a]. smooth [PT88]. smoothing
[Eub84, Leś89, Sim87a, Yan88]. Sobel [Lev84]. solution [BGM+86, Kou87].
solutions [Iha87]. Some [AW84, BT84, Bök88, Lee88, LP87, NY88, Nua87,
Par85, Rod87, Rou89b, SS86, Sin89, Sta89, TX89, The82, YM84, Baj87,
Ber89, Bra83, DT88, GG89, KS89, Pet86, PGP83, Wil88, iYT87]. space
[PA88, Rhe84]. spaces [Ric85, Str89]. spacing [Eub82]. spacings
[AJZ89, Swe83]. sparse [Rei86, Sim87a, Zel86]. sparsity [Wel88]. Spearman
[Fra88, SS83]. special [Dan89]. Spectral [Len87, Par82, WK83]. Spherical
[Phi89]. spline [Bur89]. splined [Ric86]. splines [Eub84, Yan88]. split
[MM84]. Splitting [Her88, DLS86]. spring [Kat89]. SPRT [Sta87a]. square
[BG88a, BH86a, Bon89]. squared [HM87a, RB89, Sch87]. squaredness
[BH84]. squares
[BB89, DGG83, EG86, Hed87, Hun87, IO85, OI83, Rao84a, Rao85, dP84]. SR
[Kag85]. Stable [DJ89]. stage [CS89, GG89, RB87, Ser84]. standard
[Sun85, TRF84]. standardized [Dal87]. stationary
[AH89a, CGN83, Gzy87, Mas87, RW85]. statistic
[And86, Bru88, Pes84a, Ses88, SH87, dR88]. statistical
[Ber89, Hed87, KL85b, LM87, Par83b, Sha89a, Sto83, YR88]. Statistics
[Ano89d, AJZ89, Che84, Deh89, Gat88, HS86, Hoo89, KL85a, KD85, Kok87,
Led87, Lee88, Oja83, RT83, Rei86, Riv86, TH87]. Stein [Ald89, Nic88, Vit88].
step [Gol88, dP84]. Stirling [Kem88]. stochastic
[AB89, AH89a, BE83, BSS85, Coo88, Dab89, Ebr85, Kor87a, KL85b, Llo87,
Nua87, PA88, RW85, SS86, Ser84, Tan86, dP85]. stopped [GW89, Hor84].
stopping [MS84]. Strassen [Dab88]. Strassen-type [Dab88]. strata
[Mut88]. stratification [Eub82]. stratified [Tsu88a]. strength
[AA89, Ebr85]. stress [AA89, Ebr85]. stress-strength [AA89, Ebr85].
strictly [Dav86]. Strong [Abd89, Ath83, Hor84, MMR88, AP86, Gou89b,
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Kou87, Mie87b, Ste88, Bir88, HR87, Kok87, LM87, RS86b, Wit85]. strongly
[DJ89, RS88]. structural [Ber89, Kag85]. structure
[Bon86, Iha87, Tsa89, dO89]. structures [CKZ86, Per82]. study [Fin87].
stuttering [PX86]. subject [Bon89]. subsequences [Hüs85]. subspace
[Sch89a]. Successes [PM86a, PM86b]. succession [Bha89]. Sufficiency
[Arn85, Rei86]. sufficient [Bal89, Dan88]. suggestions [Ebr85]. sum
[Bru88, DPV84]. summability [iYT87]. sums
[Ebe84, GW89, Gou89a, HK88, Hor84, Hor85, NH89, Rus88, Sta89, TBGG89].
superior [Sun85]. superpopulation [Bol89, Rod87, ZR86]. sure
[ER87, Mas87]. surface [Pet89]. survey [LC82]. surveys [RB87, SS84].
survival [Ber83, CL87, GM85, Rou89b, YR88]. survivorship [Kor87b].
symmetric [FF89, FS85, HW85, HW86, Ric85, Wei87]. Symmetrized
[CH89a]. symmetry [Agr83, Koz85, O’N85]. system [Ebr85, Nay88].
systems [AEN86, AB89, BE83, Bue88, FRT84, Par88, TRF84].

table [BH86a]. tables
[Bök88, Dav86, Dav87, Fra88, Lee88, Sim87a, Tsu88a, Wal85]. tail [AAO89].
tails [CM84]. Tailweight [AM89]. techniques [Web84]. tell [Sen87]. test
[Akr88, Bar86, BR88, Bon89, CC89, Flu86b, Hol87, Khu87, KS85, Lee88,
NN84, Ray88, Sch87, Sch89a, Sen84a, Sto83, Sve85, Wel84, Wu89]. Testing
[AT85, AK88, Csö85, GJ88a, O’N85, CD88, Che84, Feu88, KD85, Koz85,
Riv86, Saw82, SM87, SR84, Yao89]. Tests
[Gup82, SAU84, Alb88, AK83, Baj87, BM87, BW89, BB87, CS85, CD88,
CS87b, GJ88a, HR89a, Rot83, Rot84, Rud84, Sam83, Tsa85, Zel88]. their
[Geo84, Gup82, NH89, Tay82, Wel84, YR88]. theorem [Akr84, AT89, AA88,
Ano86d, AB88, Cha88, Dab82, WJ88, Joh88, Pfl83, Rhe84, Rhe86, iYT87].
theorems [JR86, JKV88]. theory [BW89, Par85, Rao85, Sha89a]. three
[JH84, San88]. three-parameter [JH84]. time [Bar86, Cha85b, CHR86,
CH89c, Fer87, Feu88, GM85, GH84, JC89, Li87, LW82, RS86b, Rus88, Ser84].
time-dependent [Ser84]. times [Mar83, MS84, Tay82]. tolerance
[CM84, JH84]. topologies [Whi87]. total [Bar86, VM83]. Toulouse
[Ano82b]. trails [Sto83]. transect [Rao84b, RP85]. transformation
[Bar86, Tho89]. transformations [dR88]. transformed [Hun85].
Transforming [GJ88b]. translation [Rüs89]. tree [AT89]. trend [Rot84].
trends [Lee88]. triangular [Deh89, Edl84, Joh85]. trimmed [HK88].
trimming [VM83]. trivariate [Sam83, Sim86]. true [Kor85]. truncated
[Sta87b]. Two [CS89, Ebr85, Ser84, TH87, Ald89, BH86a, Cla89, EN84,
Flu86b, Gho88, Khu87, NN84, RT83, RB87, TC88, dP84]. two-dimensional
[Ald89]. two-fold [Khu87]. two-parameter [NN84]. Two-sample
[TH87, RT83]. Two-stage [Ser84, RB87]. two-way [BH86a]. type
[Ano89d, Bal87, Bra83, Dab88, HR87, JKV88, KS85, KS87b, LP87, MM88a,
MM88b, OR89, Pes82, Pes84b, Rhe84, Rot83, Sen84a, TX89, Ver87].

ultimate [MS86]. unbalanced [Khu87]. Unbiased
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[Gup83, Rüs87, Cla89, CS89, Hol87, iKB87a, iKB87b]. uncorrelatedness
[CKZ86]. under-reported [Kor85]. underadjustment [RL83]. underlying
[Sto83]. undersized [FKT83]. unequal [Ber83, SJ88]. unidimensionality
[Sto83]. Uniform
[CM88b, Abd89, Afs88a, CD82, IR87, Mie87b, Swe83, TL89]. uniformly
[WD88]. unimodal [SOY85, SYM86]. unimodality [BT84, Wef85]. unit
[Pap84]. units [Kag88]. Universal [HK88, MG88, Dev89b]. Université
[Ano82b]. unknown [Kou85]. unrelated [Oks87]. upon [KL85a]. upper
[CP85, Fu83]. urn [Gou89b]. urns [Sim87b]. usable [Ray88]. Use
[Mat84, LC82, SKM86, Wig85]. used [BE86]. useful [Tho89]. using
[Arn88, AB88, BSS85, Che84, Gup83, SAU84, TS89, VM83].

vague [Ver88]. validated [Dev89a]. validation [HS89]. validity [DG88].
value [And89, Bal87, DdO89, GR89, Kea84, Ric83, ZR86]. valued
[Gzy87, Le 88]. values [CF83, How83, SS84, TS89, Wig85]. variable
[Dan88, Mec85, The87, Vit88]. variables
[Bir88, CP85, CP86, FS85, Flu86b, GK89, GW89, HW85, HW86, Hor85,
IR87, Jon87b, Kan84, Oks87, Ros83, Ros84, RC87, Sta87b, Sta89, TG84].
Variance [AB88, Pap88, Bol89, CP85, CP86, CP89, CS88, Gup83, JP84,
Kag88, Khu87, MS88, RT86, SOY85, SYM86, She86, Shi88, TBGG89, Vit88].
variance-balanced [Kag88]. Variances [LH89, CS85]. variate [TC88].
variates [BB86, Dev84, tHK84, Hun85, MS88, TC88]. variation
[AA88, Mee86]. various [Ste86]. vector [Gzy87, JP88, LM87]. vectors
[HR89b, Oks87, Pap84]. version [Nic88, Sim86, Vit88]. via
[Ath87, KS87b, Sim87a, Yao88]. Vik [Afs86, Afs87, Afs88b]. Violator
[DG88]. voisinage [CHR86]. volume
[Ano83, Ano84a, Ano85a, Ano88a, Ano89a, Ano89b, Jey85]. volumes
[Ano87a].

waiting [GH84]. walk [Gri88, MS86, MS87c]. Walker [HI83, Kni89].
Waring [PX86]. Watson [Geo88]. way [BH86a, PT86]. Weak
[AA89, Ebe84, AA88]. weakly [iYT87]. Weibull [CC89, JH84, Kap88].
weighing [CK87, Kat89]. weighted [CH86, DGG83, Ein87, MM88b].
weights [Lar84]. which [CKZ86, Gaj87, How83, Sim87b, Tak87]. whole
[Yin89]. width [Lec85]. widths [Sch89b]. Wilcoxon [Bru88, TH87]. Wilk
[SH87]. window [Sch89b]. Winsorization [VM83]. Wishart [Ric83].
within [KM87a, YR88].

yield [The87]. Yule [HI83, Kni89].

Zam [Fu89]. zero [LW82].
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be the difference between local time and mesure du voisinage of
Brownian motion? Statistics & Probability Letters, 4(4):161–
166, June 1986. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715286900593.

Chib:1987:NDP

[CJT87] Siddhartha Chib, S. Rao Jammalamadaka, and Ram C. Tiwari.
A new definition of the predictive likelihood. Statistics & Prob-
ability Letters, 5(2):113–118, March 1987. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715287900654.



REFERENCES 40

Ceranka:1987:RBB

[CK87] B. Ceranka and K. Katulska. A relation between BIB designs and
chemical balance weighing designs. Statistics & Probability Letters,
5(5):339–341, August 1987. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715287900071.

Clarotti:1988:FMB

[CKS88] C. A. Clarotti, G. Koch, and F. Spizzichino. A filtering model
for Bayesian analysis of failure data contaminated by mainte-
nance. Statistics & Probability Letters, 7(2):145–150, September
1988. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715288900417.

Chhetry:1986:DSW

[CKZ86] Devendra Chhetry, George Kimeldorf, and Hassan Zahedi. De-
pendence structures in which uncorrelatedness implies indepen-
dence. Statistics & Probability Letters, 4(4):197–201, June
1986. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715286900660.

Cheng:1987:MLE

[CL87] Philip E. Cheng and Gwo Dong Lin. Maximum likelihood es-
timation of a survival function under the koziol-green propor-
tional hazards model. Statistics & Probability Letters, 5(1):75–
80, January 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900307.

Clarke:1989:UMD

[Cla89] Brenton R. Clarke. An unbiased minimum distance estimator
of the proportion parameter in a mixture of two normal distri-
butions. Statistics & Probability Letters, 7(4):275–281, February
1989. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715289901053.

Chou:1984:DSS

[CM84] Youn-Min Chou and Robert W. Mee. Determination of sample
sizes for setting β-content tolerance limits controlling both tails of



REFERENCES 41

the normal distribution. Statistics & Probability Letters, 2(5):311–
314, October 1984. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715284900713.

Csorgo:1988:DES
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eralized Pólya–Eggenberger urn model. Statistics & Probability Let-
ters, 8(3):225–228, August 1989. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715289901260.

Greblicki:1985:PCH

[GP85] W lodzimierz Greblicki and Miroslaw Pawlak. Pointwise consistency
of the Hermite series density estimate. Statistics & Probability Let-
ters, 3(2):65–69, April 1985. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715285900264.

Genest:1989:CGF

[GR89] Christian Genest and Louis-Paul Rivest. A characterization of
Gumbel’s family of extreme value distributions. Statistics & Prob-
ability Letters, 8(3):207–211, August 1989. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715289901235.

Grill:1988:ARW

[Gri88] Karl Grill. On the average of a random walk. Statistics &
Probability Letters, 6(5):357–361, April 1988. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715288900132.



REFERENCES 58

George:1987:ADB

[GS87] E. Olusegun George and Karan P. Singh. An approximation of F
distribution by binomial probabilities. Statistics & Probability Let-
ters, 5(3):169–173, April 1987. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715287900332.

Gupta:1982:TSD

[Gup82] Ashis Sen Gupta. Tests for simultaneously determining num-
bers of clusters and their shape with multivariate data. Statistics
& Probability Letters, 1(1):46–50, July 1982. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/016771528290013X.

Gupta:1983:UEF

[Gup83] R. P. Gupta. Unbiased estimation of finite population variance
using auxiliary information. Statistics & Probability Letters, 1
(3):121–124, March 1983. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715283900585.

Ghahramani:1989:FMR

[GW89] Saeed Ghahramani and Ronald W. Wolff. Finiteness of moments
of randomly stopped sums of i.i.d. random variables. Statistics
& Probability Letters, 8(1):67–68, May 1989. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715289900850.

Gzyl:1987:CVV

[Gzy87] Henryk Gzyl. Characterization of vector valued, Gaussian, station-
ary, Markov processes. Statistics & Probability Letters, 6(1):17–
19, September 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900538.

Hirano:1987:PED

[HA87] K. Hirano and S. Aki. Properties of the extended distribu-
tions of order κ. Statistics & Probability Letters, 6(2):67–69,
November 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900757.



REFERENCES 59

Hart:1984:MDF

[Har84a] Jeffrey D. Hart. On the marginal distribution of a first order
autoregressive process. Statistics & Probability Letters, 2(2):105–
109, March 1984. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715284900580.

Hart:1984:MRK

[Har84b] Jeffrey D. Hart. On the modal resolution of kernel density
estimators. Statistics & Probability Letters, 2(6):363–369, De-
cember 1984. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715284900488.

Harris:1989:PLG

[Har89] Bernard Harris. Poisson limits for generalized random allo-
cation problems. Statistics & Probability Letters, 8(2):123–
127, June 1989. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715289900047.

Hathaway:1986:AIE

[Hat86] Richard J. Hathaway. Another interpretation of the EM algorithm
for mixture distributions. Statistics & Probability Letters, 4(2):
53–56, March 1986. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715286900167.

Huang:1989:NCG

[HC89] Wen-Jang Huang and Li-Sue Chen. Note on a characterization of
gamma distributions. Statistics & Probability Letters, 8(5):485–
487, October 1989. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/016771528990031X.

Hedayat:1987:SOM

[Hed87] A. Hedayat. On a statistical optimality of magic squares. Statistics
& Probability Letters, 5(3):191–192, April 1987. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/016771528790037X.



REFERENCES 60

Herz:1988:SIO

[Her88] Carl Herz. Splitting intervals. Statistics & Probability Letters, 7
(1):3–7, July 1–87, 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288900788.

Hall:1988:LDE

[HH88] W. J. Hall and Wei-Min Huang. Large deviations and estima-
tion in infinite-dimensional models. Statistics & Probability Let-
ters, 6(6):433–439, May 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288901046.

Hallin:1983:NYW

[HI83] Marc Hallin and Jean-François Ingenbleek. Nonstationary Yule–
Walker equations. Statistics & Probability Letters, 1(4):189–
195, June 1983. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715283900299.

Hahn:1988:UAN

[HK88] M. G. Hahn and J. Kuelbs. Universal asymptotic normality for
conditionally trimmed sums. Statistics & Probability Letters, 7
(1):9–15, July 1–87, 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/016771528890079X.

Hall:1987:EIS

[HM87a] Peter Hall and J. S. Marron. Estimation of integrated squared
density derivatives. Statistics & Probability Letters, 6(2):109–115,
November 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900836.

Huda:1987:MSO

[HM87b] S. Huda and Rahul Mukerjee. Minimax second-order designs
for difference between estimated responses in extrapolation re-
gion. Statistics & Probability Letters, 6(1):43–45, September
1987. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715287900575.



REFERENCES 61

Hall:1989:NAB

[HM89] Peter Hall and Michael A. Martin. A note on the accu-
racy of bootstrap percentile method confidence intervals for a
quantile. Statistics & Probability Letters, 8(3):197–200, August
1989. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715289901211.

Hognas:1987:NPR
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‘pure head’ stopping times. Statistics & Probability Letters, 2(1):
5–8, January 1984. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715284900282.

Mazzuchi:1985:BAI

[MS85] Thomas A. Mazzuchi and Nozer D. Singpurwalla. A Bayesian
approach to inference for monotone failure rates. Statistics &
Probability Letters, 3(3):135–141, June 1985. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715285900513.

Mukherjea:1986:CED

[MS86] A. Mukherjea and D. Steele. Conditional expected durations
of play given the ultimate outcome for a correlated random
walk. Statistics & Probability Letters, 4(5):237–243, August
1986. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715286900969.



REFERENCES 84

Maryak:1987:CIB

[MS87a] John L. Maryak and James C. Spall. Conditions for the in-
sensitivity of the Bayesian posterior distribution to the choice
of prior distribution. Statistics & Probability Letters, 5(6):401–
407, October 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900903.

McKean:1987:CDL

[MS87b] Joseph W. McKean and Gerald L. Sievers. Coefficients of de-
termination for least absolute deviation analysis. Statistics &
Probability Letters, 5(1):49–54, January 1987. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715287900265.

Mukherjea:1987:OPC

[MS87c] Arunava Mukherjea and David A. Steele. Occupation probability of
a correlated random walk and a correlated ruin problem. Statistics
& Probability Letters, 5(2):105–111, March 1987. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715287900642.

Miceli:1988:AAM

[MS88] Robert Miceli and William E. Strawderman. “Almost arbitrary”
minimax estimators of location for independent component vari-
ance mixtures of normal variates. Statistics & Probability Letters, 7
(2):131–133, September 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288900387.

Muller:1984:ODN

[Mül84] Hans-Georg Müller. Optimal designs for nonparametric ker-
nel regression. Statistics & Probability Letters, 2(5):285–290,
October 1984. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/016771528490066X.

Mutafchiev:1988:LDN

[Mut88] Ljuben R. Mutafchiev. The limit distribution of the number of nodes
in low strata of a random mapping. Statistics & Probability Letters,
7(3):247–251, December 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288900582.



REFERENCES 85

Morrison:1987:CFS

[MW87] John M. Morrison and Gary L. Wise. Continuity of filtrations
of sigma algebras. Statistics & Probability Letters, 6(1):55–60,
September 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900599.

Nayak:1988:NEN

[Nay88] Tapan K. Nayak. A note on estimating the number of errors in a
system by recapture sampling. Statistics & Probability Letters, 7
(3):191–194, December 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288900491.

Nair:1989:CDM

[NH89] N. Unnikrishnan Nair and N. Hitha. Characterization of dis-
crete models by distribution based on their partial sums. Statis-
tics & Probability Letters, 8(4):335–337, September 1989. CO-
DEN SPLTDC. ISSN 0167-7152 (print), 1879-2103 (electronic).
URL http://www.sciencedirect.com/science/article/pii/

0167715289900412.

Nickerson:1988:DPP

[Nic88] David M. Nickerson. Dominance of the positive-part version of
the James–Stein estimator. Statistics & Probability Letters, 7(2):
97–103, September 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288900338.

Nagarsenker:1984:TET

[NN84] B. N. Nagarsenker and P. B. Nagarsenker. On a test of equal-
ity of two-parameter exponential distributions. Statistics & Prob-
ability Letters, 2(6):357–361, December 1984. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715284900476.

Nualart:1987:SRL

[Nua87] David Nualart. Some remarks on a linear stochastic differen-
tial equation. Statistics & Probability Letters, 5(3):231–234, April
1987. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715287900460.



REFERENCES 86

Nelson:1988:SPK

[NY88] Paul I. Nelson and Shie-Shien Yang. Some properties of Kendall’s
partial rank correlation coefficient. Statistics & Probability Letters,
6(3):147–150, February 1988. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715288901101.

OBrien:1982:DCI

[O’B82] G. L. O’Brien. Determining classes and independence. Statistics &
Probability Letters, 1(2):57–59, November 1982. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715282900165.

Okamoto:1983:SMA

[OI83] Masashi Okamoto and Masamori Ihara. A simple Marquardt algo-
rithm for the nonlinear least-squares problem. Statistics & Prob-
ability Letters, 1(6):301–305, October 1983. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715283900494.

Oja:1983:DSM

[Oja83] Hannu Oja. Descriptive statistics for multivariate distribu-
tions. Statistics & Probability Letters, 1(6):327–332, October
1983. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715283900548.

Oksanen:1987:NSU

[Oks87] E. H. Oksanen. A note on seemingly unrelated regression equations
with residual vectors as explanatory variables. Statistics & Prob-
ability Letters, 6(2):103–105, November 1987. CODEN SPLTDC.
ISSN 0167-7152 (print), 1879-2103 (electronic). URL http://www.

sciencedirect.com/science/article/pii/0167715287900812.

ONeill:1985:TSI

[O’N85] Terence J. O’Neill. Testing for symmetry and independence in a
bivariate exponential distribution. Statistics & Probability Letters,
3(5):269–274, September 1985. CODEN SPLTDC. ISSN 0167-7152
(print), 1879-2103 (electronic). URL http://www.sciencedirect.

com/science/article/pii/0167715285900434.



REFERENCES 87

Oneill:1986:IMP

[O’n86] Terence J. O’neill. Inconsistency of the misspecified propor-
tional hazards model. Statistics & Probability Letters, 4(5):219–
222, August 1986. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/016771528690091X.

OCinneide:1989:CME

[OR89] Colm A. O’Cinneide and Adrian E. Raftery. A continuous
multivariate exponential distribution that is multivariate phase
type. Statistics & Probability Letters, 7(4):323–325, February
1989. CODEN SPLTDC. ISSN 0167-7152 (print), 1879-2103
(electronic). URL http://www.sciencedirect.com/science/

article/pii/0167715289901168.

Okazaki:1987:SKC

[OT87] Y. Okazaki and Y. Takahashi. Separating kernel of cylin-
drical measure. Statistics & Probability Letters, 5(6):397–399,
October 1987. CODEN SPLTDC. ISSN 0167-7152 (print),
1879-2103 (electronic). URL http://www.sciencedirect.com/

science/article/pii/0167715287900897.

Perez-Abreu:1988:ESS
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