Bibliography

Agresti, A. (1990). Categorical Data Analysis. Wiley, New York. Andersen, E. B. (1970). Asymptotic Properties of Conditional Maximum Likelihood Estimators. Journal of the Royal Statistical Society B, 32, 283–301.

Anderson, D. A. (1981). The Circular Structural Model. Journal of the Royal Statistical Society B, 43 (2), 131–141.

Arnold, S. F. (1981). The Theory of Linear Models and Multivariate Analysis. Wiley, New York.

Bahadur, R. R. (1957). On Unbiased Estimates of Uniformly Minimum Variance.

Sankhyā, 18, 211–24.

Banach, S. (1987). Theory of Linear Operators. North-Holland, Amsterdam. Barankin, E. W. (1949). Locally Best Unbiased Estimates. Annals of Mathematical Statistics, 20, 477–501.

Barndorff-Nielsen, O. E. (1983). On a Formula for the Distribution of the Maximum Likelihood Estimator. Biometrika, 70 (2), 343–65.

Barndorff-Nielsen, O. E. (1986). Inference on Full or Partial Parameters Based on the Standardized Signed Log Likelihood Ratio. Biometrika, 73 (2), 307–22.

Basu, D. (1955). On Statistics Independent of a Complete Sufficient Statistic.

Sankhyā, 15, 377–380.

Basu, D. (1958). On Statistics Independent of a Complete Sufficient Statistic.

Sankhyā, 20, 223–226.

Bhattacharyya, A. (1946). On Some Analogues of the Amount of Information and their Uses in Statistical Estimation. Sankhyā, 8, 1–14: 201–218: 315–328.

Bickel, P. J. (1982). On Adaptive Estimation. Annals of Statistics, 10, 647–671. Billingsley, P. (1968). Convergence of Probability Measures. Wiley, New York. Billingsley, P. (1986). Probability and Measure (Second edition). Wiley, New York. Blight, B. J. N., & Rao, P. V. (1974). The Convergence of Bhattacharyya Bounds.

Biometrika, 61, 137–42.

Boullion, T. L., & Odell, P. L. (1971). Generalized Inverse Matrices. Wiley, New York.

Campbell, S. L., & Meyer, C. D. (1979). Generalized Inverses of Linear Transformations. Pitman, London.

Chandrasekar, B., & Kale, B. K. (1984). Unbiased Statistical Estimation Functions in the Presence of Nuisance Parameters. Journal of Statistical Planning and Inference, 9, 45–54.

Cox, D. R. (1972). Regression Models and Life Tables (with Discussion). Journal of the Royal Statistical Society B, 74, 187–220.

Cox, D. R., & Reid, N. (1987). Parameter Orthogonality and Approximate Conditional Inference. Journal of the Royal Statistical Society B, 49, 1–39.

Cox, D. R., & Snell, E. J. (1989). Analysis of Binary Data (Second edition). Chapman and Hall, London.

DiCiccio, T., & Efron, B. (1991). More Accurate Confidence Intervals in Exponential Families. Tech. rep. 368, Department of Statistics, Stanford University, Stanford, California.

DiCiccio, T., & Efron, B. (1992). More Accurate Confidence Intervals in Exponential Families. Biometrika, 79 (2), 231–45.

Efron, B. (1985). Bootstrap Confidence Intervals for a Class of Parametric Problems. Biometrika, 72 (1), 45–58.

Efron, B. (1987). Better Bootstrap Confidence Intervals (With Discussion). Journal of the American Statistical Association, 82, 171–200.

Ferguson, H., Reid, N., & Cox, D. R. (1991). Estimating Equations From Modified Profile Likelihood, chap. 21, pp. 279–293. Clarendon Press, Oxford.

Ghosh, J. K., & Sathe, Y. S. (1987). Convergence of Bhattacharyya Bounds - Revisited. Sankhyā, Series A, 49, 37–42.

Godambe, V. P. (1960). An optimum Property of Regular Maximum Likelihood Estimation. Annals of Mathematical Statistics, 31, 1208–1211.

Godambe, V. P. (1976). Conditional Likelihood and Unconditional Optimal Estimating Equations. Biometrika, 63, 277–284.

Godambe, V. P., & Heyde, C. C. (1987). Quasi-Likelihood and Optimal Estimation.

International Statistical Revue, 55, 231–244.

Godambe, V. P., & Kale, B. K. (1991). Estimating Functions: An Overview. In Godambe, V. P. (Ed.), Estimating Functions, pp. 3,20. Oxford University Press, New York.

Godambe, V. P., & Thompson, M. E. (1974). Estimating Equations in the Presence of Nuisance Parameters. Annals of Statistics, 2, 568–71.

Halmos, P. R. (1951). Introduction to Hilbert Space and the Theory of Spectral Multiplicity. Chelsea, New York.

Johnson, N. L., & Kotz, S. (1970). Continuous Univariate Distributions. Houghton Mifflin, New York.

Kreyszig, E. (1968). Introduction to Differential Geometry and Riemannian Geometry. No. 16 in Mathematical Expositions. University of Toronto Press, Toronto.

Lehmann, E. L. (1983). Theory of Point Estimation. Wiley, New York.

Lehmann, E. L. (1981). An Interpretation of Completeness and Basu’s Theorem.

Journal of the American Statistical Association, 76, 335–340.

Lesperance, M. L. (1989). Mixture Models as Applied to Models Involving Many Incidental Parameters. Ph.D. thesis, University of Waterloo, Waterloo, Ontario, Canada.

Liang, K. Y. (1987). Estimating Functions and Approximate Conditional Likelihood.

Biometrika, 74, 695–792.

Lindsay, B. G. (1982). Conditional Score Functions, Some Optimality Results.

Biometrika, 69, 503–512.

Lindsay, B. G. (1983). Efficiency of the Conditional Score in a Mixture Setting. The Annals of Statistics, 11 (2), 486–497.

Lindsay, B. G. (1992). Personal Communication.

Lindsay, B. G., & Waterman, R. P. (1991). Extending Godambe’s Method in Nuisance Parameter Problems. In Proceedings of a Symposium in Honour of Professor V.P. Godambe Waterloo, Ontario, Canada. University of Waterloo.

Mase, S. (1977). On the Attainment of the Supremum of the Bhattacharyya Lower Bounds for Variances of Estimators. Australian Journal of Statistics, 19 (2), 144–51.

McCullagh, P. (1987). Tensor Methods in Statistics. Chapman and Hall, London.

McCullagh, P., & Nelder, J. A. (1989). Generalized Linear Models. No. 37 in Monographs on Statistics and Applied Probability. Chapman and Hall, London.

McCullagh, P., & Tibshirani, R. (1990). A Simple Method for the Adjustment of Profile Likelihoods. Journal of the Royal Statistical Society B, 52 (2), 325–344.

McLeish, D. L., & Small, C. G. (1988). The Theory and Applications of Statistical Inference Functions, Vol. 44 of Lecture Notes in Statistics. Springer-Verlag, New York.

Mehta, C. R., Patel, N. R., & Gray, R. (1985). Computing an Exact Confidence Interval for the Common Odds Ratio in Several 2 by 2 Contingency Tables. Journal of the American Statistical Association, 80, 969–973.

Neyman, J. (1959). Optimal Asymptotic Tests of Composite Hypotheses. In Granander, U. (Ed.), Probability and Statistics. The Harold Cramér Volume, pp. 213– 234. Wiley, New York.

Neyman, J., & Scott, E. L. (1948). Consistent Estimates Based on Partially Consistent Observations. Econometrica, 16 (1), 1–32.

Pringle, R. M., & Rayner, A. A. (1971). Generalized Inverse Matrices with Applications to Statistics. No. 28 in Griffin’s Statistical Monographs & Courses. Hafner, New York.

Pukelsheim, F. (1987). Information Increasing Orderings in Experimental Design Theory. International Statistical Revue, 55, 203–219.

Rao, C. R. (1952). On Statistics With Uniformly Minimum Varaiance. Science and Culture, 17, 483–484.

Rao, C. R. (1973). Linear Statistical Inference and Its Applications. Wiley, New York.

Rao, C. R., & Yanai, H. (1979). General Definition and Decomposition of Projectors and some Applications to Statistical Problems. Journal of Statistical Planning and Inference, 3, 1–18.

Schick, A. (1986). On Asymptotically Efficient Estimation in Semiparametric Models. Annals of Statistics, 14, 1139–1151.

Serfling, R. J. (1980). Approximation Theorems of Mathematical Statistics. Wiley, New York.

Small, C. G., & McLeish, D. L. (1988). Generalizations of Ancillarity, Completeness and Sufficiency in an Inference Function Space. Annals of Statistics, 16, 534– 551.

Small, C. G., & McLeish, D. L. (1989). Projection as a Method for Increasing Sensitivity and Eliminating Nuisance Parameters. Biometrika, 76 (4), 693– 703.

Stein, C. (1950). Unbiased Estimates with Minimum Variance. Annal of Mathematical Statistics, 21, 406–415.

Wald, A. (1949). Note On the Consistency of the Maximum Likelihood Estimate.

Annals of Mathematical Statistics, 20, 595–601.

Wolfram, S. (1991). Mathematica. A System for Doing Mathematics by Computer (Second edition). Addison-Wesley, Redwood City, California.