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Theory of Point Estimation
A modern, up-to-date introduction to optimization theory andmethods This authoritative book serves as an introductory text
tooptimization at the senior undergraduate and beginning graduatelevels. With consistently accessible and elementary
treatment ofall topics, An Introduction to Optimization, Second Edition helpsstudents build a solid working knowledge of the
field, includingunconstrained optimization, linear programming, and constrainedoptimization. Supplemented with more than
one hundred tables and illustrations,an extensive bibliography, and numerous worked examples toillustrate both theory and
algorithms, this book alsoprovides: * A review of the required mathematical background material * A mathematical
discussion at a level accessible to MBA andbusiness students * A treatment of both linear and nonlinear programming * An
introduction to recent developments, including neuralnetworks, genetic algorithms, and interior-point methods * A chapter
on the use of descent algorithms for the training offeedforward neural networks * Exercise problems after every chapter,
many new to thisedition * MATLAB(r) exercises and examples * Accompanying Instructor's Solutions Manual available
onrequest An Introduction to Optimization, Second Edition helps studentsprepare for the advanced topics and technological
developments thatlie ahead. It is also a useful book for researchers andprofessionals in mathematics, electrical engineering,
economics,statistics, and business. An Instructor's Manual presenting detailed solutions to all theproblems in the book is
available from the Wiley editorialdepartment.
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Fisher, Neyman, and the Creation of Classical Statistics
We have sold 4300 copies worldwide of the first edition (1999). This new edition contains five completely new chapters
covering new developments.

Testing Statistical Hypotheses
Modern astronomers encounter a vast range of challenging statistical problems, yet few are familiar with the wealth of
techniques developed by statisticians. Conversely, few statisticians deal with the compelling problems confronted in
astronomy. Astrostatistics bridges this gap. Authored by a statistician-astronomer team, it provides professionals and
advanced students in both fields with exposure to issues of mutual interest. In the first half of the book the authors
introduce statisticians to stellar, galactic, and cosmological astronomy and discuss the complex character of astronomical
data. For astronomers, they introduce the statistical principles of nonparametrics, multivariate analysis, time series
analysis, density estimation, and resampling methods. The second half of the book is organized by statistical topic. Each
chapter contains examples of problems encountered astronomical research and highlights methodological issues. The final
chapter explores some controversial issues in astronomy that have a strong statistical component. The authors provide an
extensive bibliography and references to software for implementing statistical methods. The "marriage" of astronomy and
statistics is a natural one and benefits both disciplines. Astronomers need the tools and methods of statistics to interpret
the vast amount of data they generate, and the issues related to astronomical data pose intriguing challenges for
statisticians. Astrostatistics paves the way to improved statistical analysis of astronomical data and provides a common
ground for future collaboration between the two fields.

Design and Analysis of Experiments
Brownian Motion
This book presents the basic concepts of survival analysis and frailty models, covering both fundamental and advanced
topics. It focuses on applications of statistical tools in biology and medicine, highlighting the latest frailty-model
methodologies and applications in these areas. After explaining the basic concepts of survival analysis, the book goes on to
discuss shared, bivariate, and correlated frailty models and their applications. It also features nine datasets that have been
analyzed using the R statistical package. Covering recent topics, not addressed elsewhere in the literature, this book is of
immense use to scientists, researchers, students and teachers.
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Theoretical Statistics
Nonparametrics
This classic work, now available from Springer, summarizes developments in the field of hypotheses testing. Optimality
considerations continue to provide the organizing principle; however, they are now tempered by a much stronger emphasis
on the robustness properties of the resulting procedures. This book is an essential reference for any graduate student in
statistics.

Selected Works of E. L. Lehmann
Meant for advanced undergraduate and graduate students in mathematics, this introduction to measure theory and
Lebesgue integration is motivated by the historical questions that led to its development. The author tells the story of the
mathematicians who wrestled with the difficulties inherent in the Riemann integral, leading to the work of Jordan, Borel, and
Lebesgue.

Theory of Statistics
Intended as a textbook for students taking a first graduate course in the subject, as well as for the general reference of
interested research workers, this text discusses, in a readable form, developments from recently published work on certain
broad topics not otherwise easily accessible, such as robust inference and the use of the bootstrap in a multivariate setting.
A minimum background expected of the reader would include at least two courses in mathematical statistics, and certainly
some exposure to the calculus of several variables together with the descriptive geometry of linear algebra.

Modeling Psychophysical Data in R
This is a graduate level textbook on measure theory and probability theory. The book can be used as a text for a two
semester sequence of courses in measure theory and probability theory, with an option to include supplemental material on
stochastic processes and special topics. It is intended primarily for first year Ph.D. students in mathematics and statistics
although mathematically advanced students from engineering and economics would also find the book useful. Prerequisites
are kept to the minimal level of an understanding of basic real analysis concepts such as limits, continuity, differentiability,
Riemann integration, and convergence of sequences and series. A review of this material is included in the appendix. The
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book starts with an informal introduction that provides some heuristics into the abstract concepts of measure and
integration theory, which are then rigorously developed. The first part of the book can be used for a standard real analysis
course for both mathematics and statistics Ph.D. students as it provides full coverage of topics such as the construction of
Lebesgue-Stieltjes measures on real line and Euclidean spaces, the basic convergence theorems, L^p spaces, signed
measures, Radon-Nikodym theorem, Lebesgue's decomposition theorem and the fundamental theorem of Lebesgue
integration on R, product spaces and product measures, and Fubini-Tonelli theorems. It also provides an elementary
introduction to Banach and Hilbert spaces, convolutions, Fourier series and Fourier and Plancherel transforms. Thus part I
would be particularly useful for students in a typical Statistics Ph.D. program if a separate course on real analysis is not a
standard requirement. Part II (chapters 6-13) provides full coverage of standard graduate level probability theory. It starts
with Kolmogorov's probability model and Kolmogorov's existence theorem. It then treats thoroughly the laws of large
numbers including renewal theory and ergodic theorems with applications and then weak convergence of probability
distributions, characteristic functions, the Levy-Cramer continuity theorem and the central limit theorem as well as stable
laws. It ends with conditional expectations and conditional probability, and an introduction to the theory of discrete time
martingales. Part III (chapters 14-18) provides a modest coverage of discrete time Markov chains with countable and
general state spaces, MCMC, continuous time discrete space jump Markov processes, Brownian motion, mixing sequences,
bootstrap methods, and branching processes. It could be used for a topics/seminar course or as an introduction to
stochastic processes. Krishna B. Athreya is a professor at the departments of mathematics and statistics and a
Distinguished Professor in the College of Liberal Arts and Sciences at the Iowa State University. He has been a faculty
member at University of Wisconsin, Madison; Indian Institute of Science, Bangalore; Cornell University; and has held visiting
appointments in Scandinavia and Australia. He is a fellow of the Institute of Mathematical Statistics USA; a fellow of the
Indian Academy of Sciences, Bangalore; an elected member of the International Statistical Institute; and serves on the
editorial board of several journals in probability and statistics. Soumendra N. Lahiri is a professor at the department of
statistics at the Iowa State University. He is a fellow of the Institute of Mathematical Statistics, a fellow of the American
Statistical Association, and an elected member of the International Statistical Institute.

Essentials of Stochastic Processes
Priced very competitively compared with other textbooks at this level! This gracefully organized textbook reveals the
rigorous theory of probability and statistical inference in the style of a tutorial, using worked examples, exercises, numerous
figures and tables, and computer simulations to develop and illustrate concepts. Beginning with an introduction to the basic
ideas and techniques in probability theory and progressing to more rigorous topics, Probability and Statistical Inference
studies the Helmert transformation for normal distributions and the waiting time between failures for exponential
distributions develops notions of convergence in probability and distribution spotlights the central limit theorem (CLT) for
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the sample variance introduces sampling distributions and the Cornish-Fisher expansions concentrates on the fundamentals
of sufficiency, information, completeness, and ancillarity explains Basu's Theorem as well as location, scale, and locationscale families of distributions covers moment estimators, maximum likelihood estimators (MLE), Rao-Blackwellization, and
the Cramér-Rao inequality discusses uniformly minimum variance unbiased estimators (UMVUE) and Lehmann-Scheffé
Theorems focuses on the Neyman-Pearson theory of most powerful (MP) and uniformly most powerful (UMP) tests of
hypotheses, as well as confidence intervals includes the likelihood ratio (LR) tests for the mean, variance, and correlation
coefficient summarizes Bayesian methods describes the monotone likelihood ratio (MLR) property handles variance
stabilizing transformations provides a historical context for statistics and statistical discoveries showcases great
statisticians through biographical notes Employing over 1400 equations to reinforce its subject matter, Probability and
Statistical Inference is a groundbreaking text for first-year graduate and upper-level undergraduate courses in probability
and statistical inference who have completed a calculus prerequisite, as well as a supplemental text for classes in Advanced
Statistical Inference or Decision Theory.

Introductory Statistical Inference
Mathematical Methods of Many-Body Quantum Field Theory offers a comprehensive, mathematically rigorous treatment of
many-body physics. It develops the mathematical tools for describing quantum many-body systems and applies them to the
many-electron system. These tools include the formalism of second quantization, field theoretical perturbation theory,
functional integral methods, bosonic and fermionic, and estimation and summation techniques for Feynman diagrams.
Among the physical effects discussed in this context are BCS superconductivity, s-wave and higher l-wave, and the
fractional quantum Hall effect. While the presentation is mathematically rigorous, the author does not focus solely on
precise definitions and proofs, but also shows how to actually perform the computations. Presenting many recent advances
and clarifying difficult concepts, this book provides the background, results, and detail needed to further explore the issue
of when the standard approximation schemes in this field actually work and when they break down. At the same time, its
clear explanations and methodical, step-by-step calculations shed welcome light on the established physics literature.

Essentials of Statistical Inference
This second, much enlarged edition by Lehmann and Casella of Lehmann's classic text on point estimation maintains the
outlook and general style of the first edition. All of the topics are updated, while an entirely new chapter on Bayesian and
hierarchical Bayesian approaches is provided, and there is much new material on simultaneous estimation. Each chapter
concludes with a Notes section which contains suggestions for further study. This is a companion volume to the second
edition of Lehmann's "Testing Statistical Hypotheses".
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Statistical Decision Theory
These volumes present a selection of Erich L. Lehmann’s monumental contributions to Statistics. These works are
multifaceted. His early work included fundamental contributions to hypothesis testing, theory of point estimation, and more
generally to decision theory. His work in Nonparametric Statistics was groundbreaking. His fundamental contributions in this
area include results that came to assuage the anxiety of statisticians that were skeptical of nonparametric methodologies,
and his work on concepts of dependence has created a large literature. The two volumes are divided into chapters of
related works. Invited contributors have critiqued the papers in each chapter, and the reprinted group of papers follows
each commentary. A complete bibliography that contains links to recorded talks by Erich Lehmann – and which are freely
accessible to the public – and a list of Ph.D. students are also included. These volumes belong in every statistician’s
personal collection and are a required holding for any institutional library.

An Introduction to Optimization
These volumes present a selection of Erich L. Lehmann’s monumental contributions to Statistics. These works are
multifaceted. His early work included fundamental contributions to hypothesis testing, theory of point estimation, and more
generally to decision theory. His work in Nonparametric Statistics was groundbreaking. His fundamental contributions in this
area include results that came to assuage the anxiety of statisticians that were skeptical of nonparametric methodologies,
and his work on concepts of dependence has created a large literature. The two volumes are divided into chapters of
related works. Invited contributors have critiqued the papers in each chapter, and the reprinted group of papers follows
each commentary. A complete bibliography that contains links to recorded talks by Erich Lehmann – and which are freely
accessible to the public – and a list of Ph.D. students are also included. These volumes belong in every statistician’s
personal collection and are a required holding for any institutional library.

Variety-seeking in Product Choice Behavior
Intended as the text for a sequence of advanced courses, this book covers major topics in theoretical statistics in a concise
and rigorous fashion. The discussion assumes a background in advanced calculus, linear algebra, probability, and some
analysis and topology. Measure theory is used, but the notation and basic results needed are presented in an initial chapter
on probability, so prior knowledge of these topics is not essential. The presentation is designed to expose students to as
many of the central ideas and topics in the discipline as possible, balancing various approaches to inference as well as
exact, numerical, and large sample methods. Moving beyond more standard material, the book includes chapters
introducing bootstrap methods, nonparametric regression, equivariant estimation, empirical Bayes, and sequential design
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and analysis. The book has a rich collection of exercises. Several of them illustrate how the theory developed in the book
may be used in various applications. Solutions to many of the exercises are included in an appendix.

Mathematical Statistics
Concise account of main approaches; first textbook to synthesize modern computation with basic theory.

Measure Theory and Probability Theory
For over half a century, financial experts have regarded the movements of markets as a random walk--unpredictable
meanderings akin to a drunkard's unsteady gait--and this hypothesis has become a cornerstone of modern financial
economics and many investment strategies. Here Andrew W. Lo and A. Craig MacKinlay put the Random Walk Hypothesis to
the test. In this volume, which elegantly integrates their most important articles, Lo and MacKinlay find that markets are not
completely random after all, and that predictable components do exist in recent stock and bond returns. Their book
provides a state-of-the-art account of the techniques for detecting predictabilities and evaluating their statistical and
economic significance, and offers a tantalizing glimpse into the financial technologies of the future. The articles track the
exciting course of Lo and MacKinlay's research on the predictability of stock prices from their early work on rejecting
random walks in short-horizon returns to their analysis of long-term memory in stock market prices. A particular highlight is
their now-famous inquiry into the pitfalls of "data-snooping biases" that have arisen from the widespread use of the same
historical databases for discovering anomalies and developing seemingly profitable investment strategies. This book invites
scholars to reconsider the Random Walk Hypothesis, and, by carefully documenting the presence of predictable
components in the stock market, also directs investment professionals toward superior long-term investment returns
through disciplined active investment management.

Testing Statistical Hypotheses
Many of the commonly used methods for modeling and fitting psychophysical data are special cases of statistical
procedures of great power and generality, notably the Generalized Linear Model (GLM). This book illustrates how to fit data
from a variety of psychophysical paradigms using modern statistical methods and the statistical language R. The paradigms
include signal detection theory, psychometric function fitting, classification images and more. In two chapters, recently
developed methods for scaling appearance, maximum likelihood difference scaling and maximum likelihood conjoint
measurement are examined. The authors also consider the application of mixed-effects models to psychophysical data. R is
an open-source programming language that is widely used by statisticians and is seeing enormous growth in its application
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to data in all fields. It is interactive, containing many powerful facilities for optimization, model evaluation, model selection,
and graphical display of data. The reader who fits data in R can readily make use of these methods. The researcher who
uses R to fit and model his data has access to most recently developed statistical methods. This book does not assume that
the reader is familiar with R, and a little experience with any programming language is all that is needed to appreciate this
book. There are large numbers of examples of R in the text and the source code for all examples is available in an R
package MPDiR available through R. Kenneth Knoblauch is a researcher in the Department of Integrative Neurosciences in
Inserm Unit 846, The Stem Cell and Brain Research Institute and associated with the University Claude Bernard, Lyon 1, in
France. Laurence T. Maloney is Professor of Psychology and Neural Science at New York University. His research focusses on
applications of mathematical models to perception, motor control and decision making.

Theory of Multivariate Statistics
Prescriptions for Working Statisticians
This second, much enlarged edition by Lehmann and Casella of Lehmann's classic text on point estimation maintains the
outlook and general style of the first edition. All of the topics are updated, while an entirely new chapter on Bayesian and
hierarchical Bayesian approaches is provided, and there is much new material on simultaneous estimation. Each chapter
concludes with a Notes section which contains suggestions for further study. This is a companion volume to the second
edition of Lehmann's "Testing Statistical Hypotheses".

Adaptive Signal Processing in Wireless Communications
This gracefully organized text reveals the rigorous theory of probability and statistical inference in the style of a tutorial,
using worked examples, exercises, figures, tables, and computer simulations to develop and illustrate concepts. Drills and
boxed summaries emphasize and reinforce important ideas and special techniques. Beginning wi

Basic Concepts of Probability and Statistics
Building upon the previous editions, this textbook is a first course in stochastic processes taken by undergraduate and
graduate students (MS and PhD students from math, statistics, economics, computer science, engineering, and finance
departments) who have had a course in probability theory. It covers Markov chains in discrete and continuous time, Poisson
processes, renewal processes, martingales, and option pricing. One can only learn a subject by seeing it in action, so there
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are a large number of examples and more than 300 carefully chosen exercises to deepen the reader’s understanding.
Drawing from teaching experience and student feedback, there are many new examples and problems with solutions that
use TI-83 to eliminate the tedious details of solving linear equations by hand, and the collection of exercises is much
improved, with many more biological examples. Originally included in previous editions, material too advanced for this first
course in stochastic processes has been eliminated while treatment of other topics useful for applications has been
expanded. In addition, the ordering of topics has been improved; for example, the difficult subject of martingales is delayed
until its usefulness can be applied in the treatment of mathematical finance.

Selected Works of E. L. Lehmann
This eagerly awaited textbook covers everything the graduate student in probability wants to know about Brownian motion,
as well as the latest research in the area. Starting with the construction of Brownian motion, the book then proceeds to
sample path properties like continuity and nowhere differentiability. Notions of fractal dimension are introduced early and
are used throughout the book to describe fine properties of Brownian paths. The relation of Brownian motion and random
walk is explored from several viewpoints, including a development of the theory of Brownian local times from random walk
embeddings. Stochastic integration is introduced as a tool and an accessible treatment of the potential theory of Brownian
motion clears the path for an extensive treatment of intersections of Brownian paths. An investigation of exceptional points
on the Brownian path and an appendix on SLE processes, by Oded Schramm and Wendelin Werner, lead directly to recent
research themes.

Theory of Point Estimation
This book offers a step-by-step guide to the experimental planning process and the ensuing analysis of normally distributed
data, emphasizing the practical considerations governing the design of an experiment. Data sets are taken from real
experiments and sample SAS programs are included with each chapter. Experimental design is an essential part of
investigation and discovery in science; this book will serve as a modern and comprehensive reference to the subject.

Elements of Large-Sample Theory
For advanced graduate students, this book is a one-stop shop that presents the main ideas of decision theory in an
organized, balanced, and mathematically rigorous manner, while observing statistical relevance. All of the major topics are
introduced at an elementary level, then developed incrementally to higher levels. The book is self-contained as it provides
full proofs, worked-out examples, and problems. The authors present a rigorous account of the concepts and a broad
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treatment of the major results of classical finite sample size decision theory and modern asymptotic decision theory. With
its broad coverage of decision theory, this book fills the gap between standard graduate texts in mathematical statistics
and advanced monographs on modern asymptotic theory.

Modeling Survival Data Using Frailty Models
Classical statistical theory—hypothesis testing, estimation, and the design of experiments and sample surveys—is mainly
the creation of two men: Ronald A. Fisher (1890-1962) and Jerzy Neyman (1894-1981). Their contributions sometimes
complemented each other, sometimes occurred in parallel, and, particularly at later stages, often were in strong opposition.
The two men would not be pleased to see their names linked in this way, since throughout most of their working lives they
detested each other. Nevertheless, they worked on the same problems, and through their combined efforts created a new
discipline. This new book by E.L. Lehmann, himself a student of Neyman’s, explores the relationship between Neyman and
Fisher, as well as their interactions with other influential statisticians, and the statistical history they helped create
together. Lehmann uses direct correspondence and original papers to recreate an historical account of the creation of the
Neyman-Pearson Theory as well as Fisher’s dissent, and other important statistical theories.

Stochastic Processes and Filtering Theory
The first course in statistics, no matter how "good" or "long" it is, typically covers inferential procedures which are valid only
if a number of preconditions are satisfied by the data. For example, students are taught about regression procedures valid
only if the true residuals are independent, homoscedastic, and normally distributed. But they do not learn how to check for
indepen dence, homoscedasticity, or normality, and certainly do not learn how to adjust their data and/or model so that
these assumptions are met. To help this student out! I designed a second course, containing a collec tion of statistical
diagnostics and prescriptions necessary for the applied statistician so that he can deal with the realities of inference from
data, and not merely with the kind of classroom problems where all the data satisfy the assumptions associated with the
technique to be taught. At the same time I realized that I was writing a book for a wider audience, namely all those away
from the classroom whose formal statistics education ended with such a course and who apply statistical techniques to
data.

The State of Democratic Theory
Mathematical Methods of Many-Body Quantum Field Theory
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Statistical Decision Theory and Bayesian Analysis
The third edition of Testing Statistical Hypotheses updates and expands upon the classic graduate text, emphasizing
optimality theory for hypothesis testing and confidence sets. The principal additions include a rigorous treatment of large
sample optimality, together with the requisite tools. In addition, an introduction to the theory of resampling methods such
as the bootstrap is developed. The sections on multiple testing and goodness of fit testing are expanded. The text is
suitable for Ph.D. students in statistics and includes over 300 new problems out of a total of more than 760.

A Festschrift For Erich L. Lehmann
a first-order process).

Monte Carlo Statistical Methods
"the author has packaged an excellent and modern set of topics around the development and use of quantitative modelsthe
author has the capability to work at a more modest level. He does that very effectively in this 2nd Edition If you need to
learn about resampling, this book would be a good place to start." -- Technometrics This work is a practical, table-free
introduction to data analysis using the bootstrap, cross-validation, and permutation tests; new to the second edition are
several additional examples and a chapter dedicated to regression, data mining techniques, and their limitations. The
book’s many exercises, practical data sets, and use of free shareware make it an essential resource for students and
teachers, as well as industrial statisticians, consultants, and research professionals.

Resampling Methods
Written by one of the main figures in twentieth century statistics, this book provides a unified treatment of first-order largesample theory. It discusses a broad range of applications including introductions to density estimation, the bootstrap, and
the asymptotics of survey methodology. The book is written at an elementary level making it accessible to most readers.

Theory of Point Estimation
What should we expect from democracy, and how likely is it that democracies will live up to those expectations? In The
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State of Democratic Theory, Ian Shapiro offers a critical assessment of contemporary answers to these questions, lays out
his distinctive alternative, and explores its implications for policy and political action. Some accounts of democracy's
purposes focus on aggregating preferences; others deal with collective deliberation in search of the common good. Shapiro
reveals the shortcomings of both, arguing instead that democracy should be geared toward minimizing domination
throughout society. He contends that Joseph Schumpeter's classic defense of competitive democracy is a useful starting
point for achieving this purpose, but that it stands in need of radical supplementation--both with respect to its operation in
national political institutions and in its extension to other forms of collective association. Shapiro's unusually wide-ranging
discussion also deals with the conditions that make democracy's survival more and less likely, with the challenges
presented by ethnic differences and claims for group rights, and with the relations between democracy and the distribution
of income and wealth. Ranging over politics, philosophy, constitutional law, economics, sociology, and psychology, this book
is written in Shapiro's characteristic lucid style--a style that engages practitioners within the field while also opening up the
debate to newcomers.

A Radical Approach to Lebesgue's Theory of Integration
Adaptive techniques play a key role in modern wireless communication systems. The concept of adaptation is emphasized
in the Adaptation in Wireless Communications Series through a unified framework across all layers of the wireless protocol
stack ranging from the physical layer to the application layer, and from cellular systems to next-generation wireless
networks. This specific volume, Adaptive Signal Processing in Wireless Communications is devoted to adaptation in the
physical layer. It gives an in-depth survey of adaptive signal processing techniques used in current and future generations
of wireless communication systems. Featuring the work of leading international experts, it covers adaptive channel
modeling, identification and equalization, adaptive modulation and coding, adaptive multiple-input-multiple-output (MIMO)
systems, and cooperative diversity. It also addresses other important aspects of adaptation in wireless communications
such as hardware implementation, reconfigurable processing, and cognitive radio. A second volume in the series,
Adaptation and Cross-layer Design in Wireless Networks(cat no.46039) is devoted to adaptation in the data link, network,
and application layers.

Probability and Statistical Inference
This book presents a unified treatment of linear and nonlinear filtering theory for engineers, with sufficient emphasis on
applications to enable the reader to use the theory. The need for this book is twofold. First, although linear estimation
theory is relatively well known, it is largely scattered in the journal literature and has not been collected in a single source.
Second, available literature on the continuous nonlinear theory is quite esoteric and controversial, and thus inaccessible to
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engineers uninitiated in measure theory and stochastic differential equations. Furthermore, it is not clear from the available
literature whether the nonlinear theory can be applied to practical engineering problems. In attempting to fill the stated
needs, the author has retained as much mathematical rigor as he felt was consistent with the prime objective—to explain
the theory to engineers. Thus, the author has avoided measure theory in this book by using mean square convergence, on
the premise that everyone knows how to average. As a result, the author only requires of the reader background in
advanced calculus, theory of ordinary differential equations, and matrix analysis.

A Non-Random Walk Down Wall Street
This graduate textbook covers topics in statistical theory essential for graduate students preparing for work on a Ph.D.
degree in statistics. This new edition has been revised and updated and in this fourth printing, errors have been ironed out.
The first chapter provides a quick overview of concepts and results in measure-theoretic probability theory that are useful
in statistics. The second chapter introduces some fundamental concepts in statistical decision theory and inference.
Subsequent chapters contain detailed studies on some important topics: unbiased estimation, parametric estimation,
nonparametric estimation, hypothesis testing, and confidence sets. A large number of exercises in each chapter provide not
only practice problems for students, but also many additional results.

Point Estimation Theory and Its Applications
The aim of this graduate textbook is to provide a comprehensive advanced course in the theory of statistics covering those
topics in estimation, testing, and large sample theory which a graduate student might typically need to learn as preparation
for work on a Ph.D. An important strength of this book is that it provides a mathematically rigorous and even-handed
account of both Classical and Bayesian inference in order to give readers a broad perspective. For example, the "uniformly
most powerful" approach to testing is contrasted with available decision-theoretic approaches.

Astrostatistics
In this new edition the author has added substantial material on Bayesian analysis, including lengthy new sections on such
important topics as empirical and hierarchical Bayes analysis, Bayesian calculation, Bayesian communication, and group
decision making. With these changes, the book can be used as a self-contained introduction to Bayesian analysis. In
addition, much of the decision-theoretic portion of the text was updated, including new sections covering such modern
topics as minimax multivariate (Stein) estimation.
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