
OPTIMIZING METHODS
IN STATISTICS

Proceedings of an International Conference

Edited by

JAGDISH S. RUSTAGI
Department of Statistics

The Ohio State University
Columbus, Ohio

ACADEMIC PRESS

New York San Francisco London 1979

A Subsidiary of Harcourt Brace Jovanovich, Publishers



CONTENTS

nFrontispiece

Contributors xj

Participants xv

Preface xix

1. HENRY SCHEFFE (1907-1977) 1
HERMAN CHERNOFF

2. MULTIVARIATE ESTIMATION WITH
NONSYMMETRIC LOSS FUNCTIONS 5

JAMES BERGER

3. SEQUENTIAL DESIGN OF EXPERIMENTS FOR
ADDITIVE PROCESSES 27

B. R. BHAT

4. APPLICATIONS OF MAXIMAL HITTING TIME
POLICIES IN MARKOV CHAINS UNDER OPTIONAL
TRANSITIONS, 43

MANISH C. BHATTACHARJEE

5. NONPARAMETRIC BAYES ESTIMATION WITH
INCOMPLETE DIRICHLETiPRIOR INFORMATION 73

GREGORY CAMPBELL AND MYLES HOLLANDER

6. A SATELLITE CONTROL PROBLEM 89
HERMAN CHERNOFF AND A. JOHN PETKAU

7. ON THE STANDARDIZED QUANTILE PROCESS 125
MIKLOS CZORGO AND PAL REVESZ

8. NONPARAMETRIC AND ROBUST BAYES
ESTIMATION OF LOCATION 141

S. R. DALAL



viii CONTENTS

9. PRAGMATIC OPTIMIZATION OF INFORMATION
FUNCTIONALS 167

H. T. DAVID AND GEUNG-HO KIM

10. THE HETEROSCEDASTIC METHOD 183
EDWARD J. DUDEWICZ AND THOMAS A. BISHOP

11. CHOOSING VARIABLES AND METRICS BY
OPTIMIZING THE RV-COEFFICIENT 205

YVES ESCOUFIER AND PIERRE ROBERT

12. ANALYSIS OF MULTINOMIAL EXPERIMENTS 221
D. V. GOKHALE

13. ESTIMATING THE RESTRICTED MEAN OF A
CONTINUOUS POPULATION 237

A. K. GUPTA AND V. K. ROHATGI

14. LOCALLY OPTIMAL SUBSET SELECTION
PROCEDURES BASED ON RANKS 251

SHANTI S. GUPTA, DENG-YUAN HUANG, AND KLAUS
NAGEL

15. THE RELATION BETWEEN STATISTICAL DECISION
THEORY AND APPROXIMATION THEORY 263

BERNARD HARRIS AND GERHARD HEINDL

16. SAMPLING DESIGNS WITH REDUCED SUPPORT
SIZES 273

A. HEDAYAT

17. ITERATIVE TECHNIQUES FOR NONLINEAR
BOUNDARY CONTROL PROBLEMS 289

PADAM C. JAIN, LAB1B ISKANDAR, AND MOHAN K.
KADALBAJOO

18. APPROXIMATE MAXIMUM LIKELIHOOD
ESTIMATES IN REGRESSION MODELS FOR
GROUPED DATA 301

A. INDRAYAN ANDJ. S. RUSTAGI

19. LEAST SQUARES UNDER QUADRATIC
CONSTRAINTS 321

DIBYEN MAJUMDAR AND SUJIT KUMAR MITRA

20. INVARIANCE OF A COMPLETE CLASS IN
"SITUATIONAL" DECISION MAKING 335

NOZOMU MATSUBARA



CONTENTS ix

21. THE LOGIT STATISTIC FOR COMBINING
PROBABILITIES—AN OVERVIEW 345

GOVIND S. MUDHOLKAR AND E. OLUSEGUN GEORGE

22. ON F-PROXIMAL POINTS OF PAIRS OF SETS 367
D. V. PA1 AND P. GOVINDARAJULU

23. ACCELERATED LIFE TESTING—A PRAGMATIC
BAYESIAN APPROACH 385

FRANK PROSCHAN AND NOZER D. SINGPURWALLA

24. ON CERTAIN PROBLEMS INVOLVING
NONIDENTIFIABILITY OF DISTRIBUTIONS
ARISING IN STOCHASTIC MODELING 403

PREM S. PURI

25. OPTIMIZATION IN THE DESIGN OF SAMPLE
SURVEYS 419

J. N. K. RAO

26. ON MINIMUM VARIANCE UNBIASED ESTIMATION
AND CHARACTERIZATION OF PROBABILITY
DENSITIES 435

JAGBIR SINGH AND V. I. OL1KER

27. THEORY OF OPTIMAL BALANCED 3 m FACTORIAL
DESIGNS 443

J. N. SRIVASTAVA AND W. M. AR1YARATNA

28. STATISTICAL INFERENCE FOR THE
GALTON-WATSON BRANCHING PROCESS 461

R. C. SRIVASTAVA AND RANDALL W. POTTER

29. LARGE SAMPLE THEORY FOR SURVIVAL CURVE
ESTIMATORS UNDER VARIABLE CENSORING 475

V. SUSARLA AND JOHN VAN RYZIN

30. ON BAYES POLICIES FOR STOCHASTIC ADAPTIVE
CONTROL MODELS 509

YUKIO SUZUKI

31. TRUNCATED BAYES STRATIFIED SEQUENTIAL
PROCEDURES 525

TOMMY WRIGHT

32. EXAMPLES OF OPTIMAL STOPPING PROBLEMS FOR
JUMP PROCESSES 541

KEIGO YAM ADA

Index 551


