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Cator, E.A., and Lopuhaä, H.P. (2009), “Central Limit Theorem and
Influence Function for the MCD Estimators at General Multivariate Distri-
butions,” preprint. See (http://arxiv.org/abs/0907.0079).
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Garćıa-Escudero, L.A., and Gordaliza, A. (2005), “Generalized Radius

Processes for Elliptically Contoured Distributions,” Journal of the American

Statistical Association, 100, 1036-1045.
Gladstone, R.J. (1905), “A Study of the Relations of the Brain to the

Size of the Head,” Biometrika, 4, 105-123.
Gnanadesikan, R. (1977, 1997), Methods for Statistical Data Analysis of

Multivariate Observations, 1st and 2nd ed., Wiley, New York, NY.
Gnanadesikan, R., and Kettenring, J.R. (1972), “Robust Estimates, Resid-

uals, and Outlier Detection with Multiresponse Data,” Biometrics, 28, 81-
124.

Good, P.I. (2012), A Practitioner’s Guide to Resampling for Data Anal-

ysis, Data Mining, and Modeling, Chapman & Hall/CRC, Boca Raton, FL.
Grimm, L.G., and Yarnold, P.R. (Eds.) (1995), Reading and Understand-

ing Multivariate Statistics, American Psychological Association, Washington,
D.C.

Grimm, L.G., and Yarnold, P.R. (Eds.) (2000), Reading and Under-

standing More Multivariate Statistics, American Psychological Association,
Washington, D.C.



BIBLIOGRAPHY 364

Grofman, B. (1981), “Fair Apportionment and the Banzhaf Index,” The

American Mathematical Monthly,” 88, 1-5.
Gupta, A.K., and Varga, T. (1993), Elliptically Contoured Models in

Statistics, Kluwar Academic Publishers, Dordrecht, The Netherlands.
Hair, J.F., Black, B., Anderson, R.E., and Tatham, R.L. (2005), Multi-

variate Data Analysis, 6th ed., Prentice Hall, Upper Saddle River, NJ.
Hamada, M., and Sitter, R. (2004), “Statistical Research: Some Advice

for Beginners,” The American Statistician, 58, 93-101.
Hand, D.J. (2006), “Classifier Technology and the Illusion of Progress,”

(with discussion), Statistical Science, 21, 1-34.
Hawkins, D.M. (1993), “A Feasible Solution Algorithm for the Minimum

Volume Ellipsoid Estimator in Multivariate Data,” Computational Statistics,

9, 95-107.
Hawkins, D.M. (1994), “The Feasible Solution Algorithm for the Min-

imum Covariance Determinant Estimator in Multivariate Data, Computa-

tional Statistics and Data Analysis, 17, 197-210.
Hawkins, D.M., and Olive, D.J. (1999a), “Improved Feasible Solution

Algorithms for High Breakdown Estimation,” Computational Statistics and

Data Analysis, 30, 1-11.
Hawkins, D.M., and Olive, D. (1999b), “Applications and Algorithms

for Least Trimmed Sum of Absolute Deviations Regression,” Computational

Statistics and Data Analysis, 32, 119-134.
Hawkins, D.M., and Olive, D.J. (2002), “Inconsistency of Resampling Al-

gorithms for High Breakdown Regression Estimators and a New Algorithm,”
(with discussion), Journal of the American Statistical Association, 97, 136-
159.

Hawkins, D.M., and Simonoff, J.S. (1993), “High Breakdown Regression
and Multivariate Estimation,” Applied Statistics, 42, 423-432.

He, X., and Wang, G. (1996), “Cross-Checking Using the Minimum Vol-
ume Ellipsoid Estimator,” Statistica Sinica, 6, 367-374.

He, X., and Wang, G. (1997), “Qualitative Robustness of S*- Estimators
of Multivariate Location and Dispersion,” Statistica Neerlandica, 51, 257-268.

Henderson, H.V., and Searle, S.R. (1977), “Vec and Vech Operators for
Matrices, with Some Uses in Jacobians and Multivariate Statistics,” The

Canadian Journal of Statistics, 7, 65-81.
Hoaglin, D.C., Mosteller, F., and Tukey, J.W. (eds.) (1991), Fundamen-

tals of Exploratory Analysis of Variance, Wiley, New York, NY.



BIBLIOGRAPHY 365

Hoeffding, W. (1952), “The Large Sample Power of Tests Based on Per-
mutations of Observations,” The Annals of Mathematical Statistics, 23, 169-
192.

Hosmer, D.W., and Lemeshow, S. (2000), Applied Logistic Regression,
2nd ed., Wiley, New York, NY.

Huber, P.J. (1981), Robust Statistics, Wiley, New York, NY.
Huber, P.J., and Ronchetti, E.M. (2009), Robust Statistics, 2nd ed., Wi-

ley, Hoboken, NJ.
Hubert, M. (2001), “Discussion of ‘Multivariate Outlier Detection and

Robust Covariance Matrix Estimation’ by D. Peña and F.J. Prieto,” Tech-

nometrics, 43, 303-306.
Hubert, M., Rousseeuw, P.J., and Van Aelst, S. (2002), “Comment on

‘Inconsistency of Resampling Algorithms for High Breakdown Regression and
a New Algorithm’ by D.M. Hawkins and D.J. Olive,” Journal of the American

Statistical Association, 97, 151-153.
Hubert, M., Rousseeuw, P.J., and Van Aelst, S. (2008), “High Breakdown

Multivariate Methods,” Statistical Science, 23, 92-119.
Hubert, M., Rousseeuw, P.J., and Verdonck, T. (2012), “A Deterministic

Algorithm for Robust Location and Scatter,” Journal of Computational and

Graphical Statistics, 21, 618-637.
Huberty, C.J., and Olejnik, S. (2006), Applied MANOVA and Discrimi-

nant Analysis, 2nd ed., Wiley, Hoboken, NJ.
Jiang, J. (2010) Large Sample Techniques for Statistics, Springer, New

York, NY.
Johnson, M.E. (1987), Multivariate Statistical Simulation, Wiley, New

York, NY.
Johnson, N.L., and Kotz, S. (1972), Distributions in Statistics: Continu-

ous Multivariate Distributions, Wiley, New York, NY.
Johnson, R.A., and Wichern, D.W. (1988, 2007), Applied Multivariate

Statistical Analysis, 2nd and 6th ed., Prentice Hall, Englewood Cliffs, NJ.
Jolliffe, I.T. (2010), Principal Component Analysis, 2nd ed., Springer,

New York, NY.
Jones, H.L., (1946), “Linear Regression Functions with Neglected Vari-

ables,” Journal of the American Statistical Association, 41, 356-369.
Kachigan, S.K. (1991), Multivariate Statistical Analysis: A Conceptual

Introduction, 2nd ed., Radius Press, New York, NY.
Kelker, D. (1970), “Distribution Theory of Spherical Distributions and a

Location Scale Parameter Generalization,” Sankhya, A, 32, 419-430.



BIBLIOGRAPHY 366

Kendall, M. (1980), Multivariate Analysis, 2nd ed., Macmillan Publish-
ing, New York, NY.

Khattree, R., and Naik, D.N. (1999), Applied Multivariate Statistics with

SAS Software, 2nd ed., SAS Institute, Cary, NC.
Kim, J. (2000), “Rate of Convergence of Depth Contours: with Applica-

tion to a Multivariate Metrically Trimmed Mean,” Statistics and Probability

Letters, 49, 393-400.
Kirk, R.E. (1982), Experimental Design: Procedures for the Behavioral

Sciences, 2nd ed., Brooks/Cole Publishing Company, Belmont, CA.
Koltchinskii, V.I., and Li, L. (1998), “Testing for Spherical Symmetry of

a Multivariate Distribution,” Journal of Multivariate Analysis, 65, 228-244.
Kosfeld, R. (1996), “Robust Exploratory Factor Analysis,” Statistical Pa-

pers, 37 (2): 105-122.
Kowalski, C.J. (1973), “Non-normal Bivariate Distributions with Normal

Marginals,” The American Statistician, 27, 103-106.
Kuehl, R.O. (1994), Statistical Principles of Research Design and Analy-

sis, Duxbury Press, Belmont, CA.
Ledolter, J., and Swersey, A.J. (2007), Testing 1-2-3 Experimental Design

with Applications in Marketing and Service Operations, Stanford University
Press, Stanford, CA.

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

Lehmann, E.L. (1999), Elements of Large–Sample Theory, Springer-Verlag,
New York, NY.

Leon, S.J. (1986), Linear Algebra with Applications, 2nd ed., Macmillan
Publishing Company, New York, NY.

Li, K.C., and Duan, N. (1989), “Regression Analysis Under Link Viola-
tion,” The Annals of Statistics, 17, 1009-1052.

Li, R., Fang, K., and Zhu, L. (1997), “Some Q-Q Probability Plots to Test
Spherical and Elliptical Symmetry,” Journal of Computational and Graphical

Statistics, 6, 435-450.
Little, R.J.A., and Rubin, D.B. (2002), Statistical Analysis with Missing

Data, 2nd ed., Wiley, New York, NY.
Liu, R.Y., Parelius, J.M., and Singh, K. (1999), “Multivariate Analysis

by Data Depth: Descriptive Statistics, Graphics, and Inference,” The Annals

of Statistics, 27, 783-858.
Locantore, N., Marron, J.S., Simpson, D.G., Tripoli, N., Zhang, J.T., and

Cohen, K.L. (1999), “Robust Principal Component Analysis for Functional



BIBLIOGRAPHY 367

Data,” (with discussion), Test, 8, 1-73.
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Basel, Switzerland, 221-233.

Olive, D.J. (2005), “Two Simple Resistant Regression Estimators,” Com-

putational Statistics and Data Analysis, 49, 809-819.
Olive, D.J. (2007), “Prediction Intervals for Regression Models,” Compu-

tational Statistics and Data Analysis, 51, 3115-3122.
Olive, D.J. (2010), Multiple Linear and 1D Regression Models, Unpub-

lished Online Text available from (www.math.siu.edu/olive/regbk.htm).
Olive, D.J. (2011b), The Number of Samples for Resampling Algorithms,

Preprint, see (www.math.siu.edu/olive/).
Olive, D.J. (2012a), “Why the Rousseeuw Yohai Paradigm is One of

the Largest and Longest Running Scientific Hoaxes in History,” unpublished
manuscript available from (www.math.siu.edu/olive/).

Olive, D.J. (2012b), A Course in Statistical Theory, Unpublished
manuscript available from (www.math.siu.edu/olive/).

Olive, D.J. (2013a), “Asymptotically Optimal Regression Prediction In-
tervals and Prediction Regions for Multivariate Data,” International Journal

of Statistics and Probability, 2, 90-100.
Olive, D.J. (2013b), “Plots for Generalized Additive Models,” Communi-

cations in Statistics: Theory and Methods, 41, to appear.
Olive, D.J. (2014), Robust Statistics, To Appear.



BIBLIOGRAPHY 369

Olive, D.J., and Hawkins, D.M. (2003), “Robust Regression with High
Coverage,” Statistics and Probability Letters, 63, 259-266.

Olive, D.J., and Hawkins, D.M. (2005), “Variable Selection for 1D Re-
gression Models,” Technometrics, 47, 43-50.

Olive, D.J., and Hawkins, D.M. (2007), “Robustifying Robust Estima-
tors,” Preprint, see (www.math.siu.edu/olive/preprints.htm).

Olive, D.J., and Hawkins, D.M. (2008), “High Breakdown Multivariate
Estimators,” Preprint, see (www.math.siu.edu/olive/preprints.htm).

Olive, D.J., and Hawkins, D.M. (2010), “Robust Multivariate Location
and Dispersion,” Preprint, see (www.math.siu.edu/olive/preprints.htm).

Olive, D.J., and Hawkins, D.M. (2011), “Practical High Breakdown Re-
gression,” Preprint, see (www.math.siu.edu/olive/preprints.htm).

Peña, D., and Prieto, F.J. (2001), “Multivariate Outlier Detection and
Robust Covariance Matrix Estimation,” Technometrics, 286-299.

Pesch, C. (1999), “Computation of the Minimum Covariance Determinant
Estimator,” in Classification in the Information Age, Proceedings of the 22nd

Annual GfKl Conference, Dresden 1998, eds. Gaul W., and Locarek-Junge,
H., Springer, Berlin, 225232.

Polansky, A.M. (2011), Introduction to Statistical Limit Theory, CRC
Press, Boca Rotan, FL.

Poor, H.V. (1988), An Introduction to Signal Detection and Estimation,

Springer-Verlag, New York, NY.
Pratt, J.W. (1959), “On a General Concept of ‘in Probability’,” The

Annals of Mathematical Statistics, 30, 549-558.
Press, S.J. (2005), Applied Multivariate Analysis: Using Bayesian and

Frequentist Methods of Inference, 2nd ed., Dover Publications, Mineola, NY.
R Development Core Team (2011), “R: a Language and Environment for

Statistical Computing,” R Foundation for Statistical Computing, Vienna,
Austria, (www.R-project.org).

Rao, C.R. (1965, 1973), Linear Statistical Inference and Its Applications,

1st and 2nd ed., Wiley, New York, NY.
Raveh, A. (1989), “A Nonparametric Approach to Linear Discriminant

Analysis,” Journal of the American Statistical Association, 84, 176-183.
Rencher, A., and Pun, F. (1980), “Inflation of R2 in Best Subset Regres-

sion,” Technometrics, 22, 49-53.
Rencher, A.C. (2002), Methods of Multivariate Analysis, 2nd ed., Wiley,

New York, NY.



BIBLIOGRAPHY 370

Reyen, S.S., Miller, J.J., and Wegman, E.J. (2009), “Separating a Mixture
of Two Normals with Proportional Covariances,” Metrika, 70, 297-314.

Riani, M., Atkinson, A.C., and Cerioli, A. (2009), “Finding an Unknown
Number of Outliers,” Journal of the Royal Statistical Society, B, 71, 447-466.

Rocke, D.M., and Woodruff, D.L. (1996), “Identification of Outliers in
Multivariate Data,” Journal of the American Statistical Association, 91,
1047-1061.

Rocke, D.M., and Woodruff, D.L. (2001), “Discussion of ‘Multivariate
Outlier Detection and Robust Covariance Matrix Estimation’ by D. Peña
and F.J. Prieto,” Technometrics, 43, 300-303.

Rohatgi, V.K. (1976), An Introduction to Probability Theory and Mathe-

matical Statistics, Wiley, New York, NY.
Rohatgi, V.K. (1984), Statistical Inference, Wiley, New York, NY.
Ross, S.M. (1989), Introduction to Probability Models, 4th ed., Academic

Press, San Diego, CA.
Rousseeuw, P.J. (1984), “Least Median of Squares Regression,” Journal

of the American Statistical Association, 79, 871-880.
Rousseeuw, P.J., and Leroy, A.M. (1987), Robust Regression and Outlier

Detection, Wiley, New York, NY.
Rousseeuw, P.J., and Van Driessen, K. (1999), “A Fast Algorithm for the

Minimum Covariance Determinant Estimator,” Technometrics, 41, 212-223.
Rousseeuw, P.J., and van Zomeren, B.C. (1990), “Unmasking Multivari-

ate Outliers and Leverage Points,” (with discussion), Journal of the American

Statistical Association, 85, 633-651.
Rousseeuw, P.J., and van Zomeren, B.C. (1992), “A Comparison of Some

Quick Algorithms for Robust Regression,” Computational Statistics and Data

Analysis, 14, 107-116.
Rubin, D.B. (2004), “On Advice for Beginners in Statistical Research,”

The American Statistician, 58, 196-197.
Ruppert, D. (1992), “Computing S-Estimators for Regression

and Multivariate Location/Dispersion,” Journal of Computational and Graph-

ical Statistics, 1, 253-270.
SAS Institute (1985), SAS User’s Guide: Statistics, Version 5, SAS In-

stitute, Cary, NC.
Schaaffhausen, H. (1878), “Die Anthropologische Sammlung Des

Anatomischen Der Universitat Bonn,” Archiv fur Anthropologie, 10, 1-65,
Appendix.

Searle, S.R. (1982), Matrix Algebra Useful for Statistics, New York, NY.



BIBLIOGRAPHY 371

Seber, G.A.F., and Lee, A.J. (2003), Linear Regression Analysis, 2nd ed.,
Wiley, New York, NY.

Sen, P.K., and Singer, J.M. (1993), Large Sample Methods in Statistics:

An Introduction with Applications, Chapman & Hall, New York, NY.
Sen, P.K., Singer, J.M., and Pedrosa De Lima, A.C. (2010), From Finite

Sample to Asymptotic Methods in Statistics, Cambridge University Press,
New York, NY.

Serfling, R.J. (1980), Approximation Theorems of Mathematical Statis-

tics, Wiley, New York, NY.
Severini, T.A. (2005), Elements of Distribution Theory, Cambridge Uni-

versity Press, New York, NY.
Silverman, B.A. (1986), Density Estimation for Statistics and Data Anal-

ysis, Chapman and Hall, New York, NY.
Smith, W.B. (1997), “Publication is as Easy as C-C-C,” Communications

in Statistics Theory and Methods, 26, vii-xii.
Snedecor, G.W., and Cochran, W.G. (1967), Statistical Methods, 6th ed.,

Iowa State College Press, Ames, Iowa.
Srivastava, D.K., and Mudholkar, G.S. (2001), “Trimmed T̃ 2: A Robust

Analog of Hotelling’s T 2,” Journal of Statistical Planning and Inference, 97,
343-358.

Staudte, R.G., and Sheather, S.J. (1990), Robust Estimation and Testing,

Wiley, New York, NY.
Stavig, V. (2004), “Bread and Peace,” Minnesota, 35-42. See (www.

minnesotaalumni.org/s/1118/content.aspx?sid=1118&gid=1&pgid=1664).
Stewart, G.M. (1969), “On the Continuity of the Generalized Inverse,”

SIAM Journal on Applied Mathematics, 17, 33-45.
Stigler, S.M (2010), “The Changing History of Robustness,” The Ameri-

can Statistician, 64, 271-281.
Su, Z., and Cook, R.D. (2012), “Inner Envelopes: Efficient Estimation in

Multivariate Linear Regression,” Biometrika, 99, 687-702.
Tabachnick, B.G., and Fidell, L.S. (2006), Using Multivariate Statistics,

5th ed., Pearson Education, Boston, MA.
Tallis, G.M. (1963), “Elliptical and Radial Truncation in Normal Popu-

lations,” The Annals of Mathematical Statistics, 34, 940-944.
Taskinen, S., Koch, I., and Oja, H. (2012), “Robustifying Principal Com-

ponent Analysis with Spatial Sign Vectors,” Statistics & Probability Letters,
82, 765-774.



BIBLIOGRAPHY 372

Thode, H.C. (2002), Testing for Normality, Marcel Dekker, New York,
NY.

Tremearne, A.J.N. (1911), “Notes on Some Nigerian Tribal Marks,” Jour-

nal of the Royal Anthropological Institute of Great Britain and Ireland, 41,
162-178.

Tukey, J.W. (1957), “Comparative Anatomy of Transformations,” Annals

of Mathematical Statistics, 28, 602-632.
Tukey, J.W. (1977), Exploratory Data Analysis, Addison-Wesley Publish-

ing Company, Reading, MA.
Tyler, D.E. (1983), “The Asymptotic Distribution of Principal Compo-

nent Roots Under Local Alternatives to Multiple Roots,” The Annals of

Statistics, 11, 1232-1242.
van der Vaart, A.W. (1998), Asymptotic Statistics, Cambridge University

Press, Cambridge, UK.
Velilla, S. (1993), “A Note on the Multivariate Box-Cox Transformation

to Normality,” Statistics and Probability Letters, 17, 259-263.
Venables, W.N., and Ripley, B.D. (2003), Modern Applied Statistics with

S, 4th ed., Springer-Verlag, New York, NY.
Wackerly, D.D., Mendenhall, W., and Scheaffer, R.L., (2008), Mathemat-

ical Statistics with Applications, 7th ed., Thomson Brooks/Cole, Belmont,
CA.

Waternaux, C.M. (1976), “Asymptotic Distribution of the Sample Roots
for a Nonnormal Population,” Biometrika, 63, 639-645.

Weisberg, S. (2002), “Dimension Reduction Regression in R,” Journal of

Statistical Software, 7, webpage (www.jstatsoft.org).
Welch, B.L. (1947), “The Generalization of Student’s Problem When Sev-

eral Different Population Variances are Involved,” Biometrika, 34, 28-35.
Welch, B.L. (1951), “On the Comparison of Several Mean Values: an

Alternative Approach,” Biometrika, 38, 330-336.
Welsh, A.H. (1986), “Bahadur Representations for Robust Scale Estima-

tors Based on Regression Residuals,” The Annals of Statistics, 14, 1246-1251.
White, H. (1984), Asymptotic Theory for Econometricians, Academic

Press, San Diego, CA.
Wilcox, R.R. (2009), “Robust Multivariate Regression When There is

Heteroscedasticity,” Communications in Statistics-Simulation and Computa-

tion, 38, 1-13.
Wilcox, R.R. (2012), Introduction to Robust Estimation and Hypothesis

Testing, 3rd ed., Academic Press Elsevier, New York, NY.



BIBLIOGRAPHY 373

Wilk, M.B., Gnanadesikan, R., Huyett, M.J., and Lauh, E. (1962), “A
Study of Alternative Compounding Matrices Used in a Graphical Internal
Comparisons Procedure,” Bell Laboratories Memorandum.

Willems, G., Pison, G., Rousseeuw, P.J., and Van Aelst, S. (2002), “A
Robust Hotelling Test,” Metrika, 55, 125-138.

Wisnowski, J.W., Simpson J.R., and Montgomery D.C. (2002), “A Per-
formance Study for Multivariate Location and Shape Estimators,” Quality

and Reliability Engineering International, 18, 117-129.
Wisseman, S.U., Hopke, P.K., and Schindler-Kaudelka, E. (1987), “Mul-

tielemental and Multivariate Analysis of Italian Terra Sigillata in the World
Heritage Museum, University of Illinois at Urbana-Champaign,” Archeoma-

terials, 1, 101-107.
Woodruff, D.L., and Rocke, D.M. (1993), “Heuristic Search Algorithms

for the Minimum Volume Ellipsoid,” Journal of Computational and Graphical

Statistics, 2, 69-95.
Woodruff, D.L., and Rocke, D.M. (1994), “Computable Robust Estima-

tion of Multivariate Location and Shape in High Dimension Using Compound
Estimators,” Journal of the American Statistical Association, 89, 888-896.

Yao, Y. (1965), “An Approximate Degrees of Freedom Solution to the
Multivariate Behrens Fisher Problem,” Biometrika, 52, 139-147.

Yeo, I.K., and Johnson, R. (2000), “A New Family of Power Transforma-
tions to Improve Normality or Symmetry,” Biometrika, 87, 954-959.

Zhang, J. (2011), Applications of a Robust Dispersion Estimator, Ph.D.
Thesis, Southern Illinois University, online at
(www.math.siu.edu/olive/szhang.pdf).

Zhang, Z., and Olive, D.J. (2008), “Robust Covariance Matrix Estima-
tion,” online at (www.math.siu.edu/olive/pprcovm.pdf).

Zhang, J., Olive, D.J., and Ye, P. (2012), “Robust Covariance Matrix
Estimation With Canonical Correlation Analysis,” International Journal of

Statistics and Probability, 1, 119-136.



Index

M-estimators, 111
1D regression, 313, 315

affine equivariant, 73
affine transformation, 73
Aldrin, 318, 331
Alkenani, 172
Alqallaf, 109
Anderson, ix, 64, 244
ANOVA, 214
Arc, 341
Arcones, 106
Ash, 65
asymptotic distribution, 42, 45
asymptotic theory, 42
Atkinson, vii, 106, 308
attractor, 77

B, 342
Bφlviken, 318, 331
Bali, 156
basic resampling, 77
Becker, 340, 342
Bentler, 156, 349
Berger, x
Berk, 301
Bernholdt, 110
Bernholt, 112
Bhatia, 144, 158
Bibby, ix, 40, 64, 142
Billor, 110

biplot, 163
Bishop, viii
bivariate normal, 34
Black, ix
Boente, 156
Bogdan, 133
Box, vi, 218, 228, 239–241, 263
Box–Cox transformation, 125, 265
breakdown, 74
Brillinger, 318
Bro, 156
Brown, 242, 243
bulging rule, 21
Butler, 77, 85
Buxton, 115, 125, 128, 145, 164, 310

Cai, 194
Cambanis, 64
canonical correlation analysis, 350
Carroll, 352
case, 11
Casella, x
Cator, 77, 83, 85
Cattell, 143, 156, 349
cdf, 5
centering matrix, 15, 27
Cerioli, vii, 106, 308
Chambers, 117, 342
Chang, 330
Chebyshev’s Inequality, 48
Chmielewski, 64

374



INDEX 375

Cleveland, 117
Cobb, 218, 228, 239
Cochran, 225
Cohen, 156
Collett, 195
concentration, 77, 81, 120, 338
conditional distribution, 34
consistent, 47
consistent estimator, 47
Continuity Theorem, 55
Continuous Mapping Theorem:, 55
continuous random variable, 7
converges almost everywhere, 50
converges in distribution, 45
converges in law, 45
converges in probability, 47
converges in quadratic mean, 48
Cook, 18, 22, 24, 29, 37, 38, 68, 111,

125, 241, 265, 301, 304, 313,
314, 318, 319, 321, 326, 330,
341

Copas, 301
Cornish, 40
covariance matrix, 13, 26, 33
Cox, 241, 263
Cramér, 64
Crawley, 342
cross checking, 109, 353
Croux, 39, 108, 110
cube root rule, 22
Czörgö, 133
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