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a posteriori probability

a priori distribution

a priori estimate

a priori probability
a-marginal

Aalen’s additive risk model
abac

abacus

Abel’s formula

abnormal curve

absolute asymptotic efficiency
absolute convergence
absolute deviation
absolute error

absolute frequency
absolute moment
absolutely convex set
absolutely unbiased estimator
absorbency

absorbing

absorbing Markov chain

absorption law
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admissibility 3
absorption probability wds Jlas
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abstract L-space L 5,5 slas
abstract L, space Ly 5,200 (slias

accelerated life testing
acceptable quality level
acceptance error
acceptance number
acceptance process level
acceptance process zone
acceptance region
acceptance sampling
accumulative error

accuracy

accuracy (in Neyman’s sense)

actuarial statistics
actuary

acyclic graph
adaptive

adaptive method

adaptive sampling

adaptive sequential procedure

addend

addition theorem
additive function
additive measure
additive risk model
additivity

admissibility

sdlids joe (5037
Sondy sl

Sy d0e

Al oy s
Al oy ailase
Sandy &b

sy (S agal
s sl

2

(Lo s ) (G
)L‘T““ﬁ-.'

oo, lelTans Y LTasg .Y
030 ‘J',s
dyGadas ol 5le
Slasle o,
v (S wsas Glysle s S iges
Slasbe ladlos b
Sigmax

g b

st b

Y ANY

e o,bli Jue
O35 (s

Jod culls



4 admissible decision function

admissible decision function 8 )’v\-' (riaaass Cftf
admissible estimator @dj-b ,5 -’))T).’
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Agresti coefficient (tau) 9] @"ﬁl o2
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aleatory sl
aleatory variable oS e
algebra of events boaelig
algorithm e )ij'
algorithmic independence s )i” Mzl
algorithmic information theory &309] 3 3§-" :-' )ﬂ-'
alias group }'p‘b 055
alias matrix )’If"" o ile
aliasing d)lwf"p‘”
align 025 5l
all-or-none compliance ol e 5l K Fonad L oaen cole,
allele e ()

allocation oamass il



applied statistics 5
allokurtic curve ool o>
allometry Y
allowable Sl
almost certain convergence Shelre L. 5 ‘_,’_,Lf\ua
almost everywhere convergent sequence L.i«m > 4on L a5 oo
almost invariant test 5, 5L L;‘-’ ases
almost periodic function sloygs L’;‘-’ @L"
almost uniform convergence eSS L 5 ‘_,,-'L;wh
alternative hypothesis bl o8
amenability ij‘-’wi'l“
analysis Judo

analysis of covariance
analysis of deviance
analysis of variance
ancillary information
ancillary statistic
Anderson—Darling test
Andrews function plot
angle

angular transformation
annealing
Ansari-Bradley W -statistic
antimode

antirank
antismoothing
antithetic variate
application

applied probability

applied statistics
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6 approach
approach sl
approgression R O}.&“)f)

approximate eigenvalue
approximate solution
approximate value
approximation
approximation formula
approximation from above
approximation from below
approximation theory
approximation to distribution
approximation to function
approximation to mathematical functions
approximative

arbitrary origin

arbitrary scale

arbitrary constant
arc-sine

arc-sine distribution
arc-sine transformation
area

area sampling

Arfwedson distribution
argument

argument of a function
arithmetic

arithmetic mean
arithmetic progression

arithmetic triangle
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asymptotic series

arrangement

array

array mean

ars conjectandi
artificial intelligence
ascending chain
ascending chain condition
ascending error
assessment

assessment of probabilities
assignable cause
association

association coefficient
asymmetric
asymmetric population
asymmetry

asymptotic behaviour
asymptotic convergence
asymptotic efficiency
asymptotic expansion
asymptotic formula
asymptotic method
asymptotic normality
asymptotic point

asymptotic property

asymptotic relative efficiency

asymptotic relative efficiency of estimator

asymptotic representation

asymptotic series
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8 asymptotic sufficiency

asymptotic sufficiency soloe (S
asymptotic variance olze ol ,ly
asymptotically efficient estimator T8 Llau 85,41
asymptotically unbiased estimator ot Llau 85,41
asymptotics ol
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axis

average outgoing quality

average outgoing quality limit

average run length
average sample number
averaged shifted histogram
averaging

axial distribution

axial symmetry
axiomatic set theory
axiomatizable theory
axiomatization

axioms

axioms of probability
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B

back-projection

backward

backward difference

backward difference operator
backward elimination selection procedure
backward-shift operator

Bahadur efficiency
Bahadur-Lazarsfeld expansion
balance

balanced

balanced block design

balanced design

balanced difference

balanced incomplete block
balanced incomplete block design
balanced range of error

balanced repeated replication

balanced resampling

balanced resampling using orthogonal multiarrays
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Bayesian inference 11
balancing oledolaze
Balducci hypothesis g_g.’,"'”)"\JL,’ B3
ballot problems < }5 c.;') Jolwe
ballot theorem a.s‘):f c.;l) i
Banach space CL’L’ slas
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Barlow—Schever reliability growth model Saad - oL olaxel clbls wi, Joe
Bartlett adjustment s, &

Bartlett’s test of homogeneity of variances
Barton-David test
barycentric coordinates
basis

basis of a vector space
Basu theorems

Basu’s elephant
bathtub curve

Baule’s equation

Bayes decision rule
Bayes estimator

Bayes formula

Bayes linear estimator
Bayes loss

Bayes’ risk

Bayes’ theorem
Bayesian forecasting

Bayesian inference

b uills (Sad sl iyl 53T
L - o5k osal
LS wlai.

b

ooy slas :-'L'
b slaanas
b Jud

oS >

Ay aslas

S e 02
S 53,90 0

e Jsesd

S b S50
S 0l

S bl
Som blul



12

Bayesian model selection

Bayesian model selection
Bayesian regression
Bayesian robustness
Bechhofer test

Behrens’ problem
Behrens—Fisher problem
Behrens—Fisher test
belief function

Bell polynomial
Bell-Duksum test
bell-shaped curve
Bellman-Harris process
bending moment
bending a surface
Benford’s law

Bennett’s bivariate sign test
Berge inequality

Berkson’s 2n rule

Berkson’s minimum logit x? procedure

Berkson’s minimum normit x? procedure

Bernoulli differential equation
Bernoulli distribution
Bernoulli lemniscate
Bernoulli method

Bernoulli number

Bernoulli polynomial
Bernoulli shift

Bernoulli society
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bias-free 13
Bernoulli spiral Ser gl
Bernoulli’s theorem Sen WY
Bernstein lemma ol ['J

Bernstein polynomial
Bernstein’s inequality
Bernstein’s theorem
Berry—Esséen inequality
Berry—Esséen theorem
Bertrand’s lemma

Bertrand’s theory of hypothesis testing
Bessel function

Bessel function distribution
Bessel process

Bessel’s interpolation formula
best asymptotically normal estimator
best estimator

best invariant estimator

best linear unbiased estimator
best predictor

beta coefficient

beta function

beta distribution

betting odds

Bhate’s conjecture

bi-pivot

bi-pivot t-statistics

bias

bias error

bias-free
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biased estimator

biased estimator
biased sample
biased statistic

biased test

Bienaymé—Chebyshev inequality

bigeometry

bilinear form

bimodal distribution
binary

binary data

binary operation
binary relation

binary sequence

binary string

binary string technique
Bingham distribution
binning

binomial

binomial approximation
binomial coefficient
binomial distribution
binomial expansion
binomial moment
binomial probability paper
binomial proportion
binomial series
binomial test

binomial theorem

binomial trial
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bivariate transformation

15

bioassay
bioavailability

bioequivalence

bioequivalence confidence interval

biogeography
biometric function
biometric society
biometry
biosciences
biostatistics

biplot

bipolar coordinates
Birnbaum’s theorem

Birnbaum-Hall test

Birnbaum-Raymond-Zuckerman inequality

birth process

birth-and-death processes
biserial

biserial correlation

bisquare fitting

bit (binary digit)

Bitterlich’s angle-count method
bivariate binomial distribution
bivariate distribution
bivariate generating function
bivariate normal distribution
bivariate rank sum test
bivariate symmetry test

bivariate transformation
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16 black box
black box ol dnr
Blackwellization ol oS
block Sl

block algorithm

block design

block effect

block multiplication

blocking

Blumen’s bivariate sign test
Bode’s law

Bonferroni concentration index
Bonferroni inequalities and intervals
Bonferroni ¢-statistic

Boole’s inequality
bootstrapping

Borel-Lebesgue theorem

Borel class

Borel field

Borel measurable function
Borel measure

Borel set

Borel zero-one law

Borel’s strong law of large numbers
Borel-Cantelli lemma
Borel-Tanner distribution
bound

bound of a function

boundary

boundary condition
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branch-and-bound method 17
boundary of a set AL gazts | e
bounded Slwls
bounded above SlslsyL
bounded below Sl b
bounded convergence theorem SlulS ol K duas
bounded length Slsls slylys

bounded linear operator
bounded linear transformation
bounded matrix

bounded measurable function
bounded measure

bounded measure space
bounded metric space
bounded operator

bounded random variable
bounded sequence

bounded set

bounded from above
bounded from below
Bowker’s test for symmetry
Bowley’s measures of skewness
Box and Cox transformation
Box—Jenkins model
Box—Muller transformation
box-and-whisker plot
Bradford distribution
Bradley—Terry model
Bradstreet index

branch-and-bound method
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18

branching process

branching process
breakdown

breakdown point
breakdown value

Brier score

Brouillon index
Brown-Mood median test
Brownian motion
Buffon’s needle problem
bulk queue

bulk sampling

burn-in

Burr distribution
business forecasting methods
Butler—Smirnov test

Buys—Balot table
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C

¢ charts

C(a)-tests

calculus

calculus of differences
calculus of errors
calculus of residues
calculus of variations
calculus of finite differences
calibrated

calibrated weight
calibration

calibration equation
calibration stimator
callbacks

Camp—Meidell inequality
cancellation law
cancellation rule
canonical

canonical analysis
canonical correlation
canonical correlation coefficient

canonical correspondence analysis
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20

canonical decomposition

canonical decomposition
canonical equation
canonical form

canonical function
canonical scores
canonical variable
Cantelli’s inequality
capability

Capon test
capture-recapture method
Carleman’s criterion
Carnap’s theory of probability
carrier

carrier of a function
carry-over effect
case-control

Catana sampling
catastrophe theory

catch curve

categorical data

Cauchy condensation test
Cauchy condition
Cauchy criterion

Cauchy distribution
Cauchy inequality
Cauchy integral

Cauchy process

Cauchy sequence

Cauchy theorem
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chain mapping

21

Cauchy’s method interpolation
Cauchy—Schwarz inequality
cell frequency

censored data

censored regression models
census

center of curvature

center of gravity

center of mass

center of projection

centered Studentized maximal distribution

central difference
central limit theorem
central moment
central quadric
central statistic
central symmetry
central tendency
centralized data processing
centroid

certain event
certainty

Cesaro averaging
chain binomial model
chain complex

chain condition

chain index

chain index number

chain mapping
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chain rule

chain rule

chain sampling

Chakrabarti’s measure of design imbalance

chance

change of coordinates system
change of variable
change-point model
change-point problem
change-in-ratio

change-over trial

changeover design
changepoint analysis

chaos

Chapman—Kolmogorov equation

characteristic class

characteristic equation
characteristic function
characteristic number

characteristic polynomial

characteristic root = eigenvalue

characterization

characterization of distribution

Charlier’s series

chart

Chatterjee test
Chauvenet’s criterion
Chebyshev formula
Chebyshev interpolation

Chebyshev’s inequality
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class mark 23

Chebyshev’s law of large numbers Baba S, slael o gl
Chebyshev-Hermite polynomial eyl - B (slabaz i
chemometrics (ST gl
Chernoff efficiency Gy 2L

Chernoff faces

Chernoff inequality
Chernoff theorem
Chernoff-Savage theorem
chi distribution
chi-bar-square distribution
chi-square distribution
chi-square statistic

chi-square test

chi-square test of goodness of fit

chi-squared approximation
chromosome

Chung process

circle

circle of convergence
circular coverage function
circular distribution
circular normal distribution
circular probable error
circular profile

class

class frequency

class interval

class L laws

class mark
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class-conditional probability

class-conditional probability
classical risk theory

classical statistical mechanics

classical theory of calculus of variations

classification
classification problem
classification theorem
classificatory procedure
classified data

clean-up method
Cliff-Ord test

clinical trial

clique

clisy

Clopper—Pearson confidence interval
closeness of estimators
clumping

cluster

cluster analysis

cluster sampling
clustering

clustering technique
Cn test

co-integrated
co-integrating
co-integration

coarse data

Cochran’s (test) statistic

Cochran’s Cy statistic
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cold deck method

25

Cochran’s @)-statistic
Cochran—Orcutt iterative procedure
code control method

coded data

coding

coding theorem

coding theory

coefficient of alienation
coefficient of concentration
coefficient of concordance
coefficient of correlation
coefficient of determination
coefficient of monotonicity
coefficient of polytonicity
coefficient of proportional similarity
coefficient of quartile deviation
coefficient of reversion
coefficient of truncation
coefficient of uncertainty
coefficient of variation
cogradient estimator
coherence

coherent

coherent structure theory
coherent systems

cohesion

cohort

cohort analysis

cold deck method
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26 collapsibility
collapsibility S s
collection b S .Y s8N

collective risk theory
collinearity

Colton’s model
column rank

column space
column vector
combination
combination of data

combination of forecasts

combination with repetition

combinational circuit
combinatorial analysis
combinatorial theory

combinatorics

combining tests and P-values

committee

common difference
common factors
commonality
commonality analysis
communality
comonotone
comonotonicity
compact derivative
comparison test
comparison theorem

comparison with a control
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composite design

27

compartment
complementary event
complementary set
complementary subspace
complementation law
complemented lattice
complete additivity
complete block design
complete lattice
complete metric space
complete solution

complete statistic

completely additive measure

completely normal space
completeness

complex conjugate
complex coordinates
complex function
complex Hilbert space
complex variable
complexity

compliance

component

component analysis
component of a matrix
component of a vector
components of variance

composite design
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composite function

composite function
composite hypothesis
compositional data
compound distribution
compound matrix
compound measure
computable function
computation

computational linear algebra

computer

computer aided graphical representation
computer assisted telephone survey

computer generated random variable

computer generation

computer generation of random variable

computer-intensive statistical method

concave downward
concave function
concave upward
concavity
concentration curve
concentration index
concentration parameter
concentration ratio
concomitant variable
concordance
concordant

conditional convergence
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confluence analysis 29
conditional distribution u_b}w Eos
conditional expectation b ool sl
conditional frequency b olsl
conditional independence b SNl
conditional inequality b b
conditional inference b bl

conditional inverse of a matrix
conditional mean

conditional observation
conditional probability
conditionality

conditionality principle
conditionally convergent series
conditioning diagnostics
confidence

confidence band

confidence belt

confidence coefficient

confidence interval

confidence interval for variance component

confidence level
confidence limits
confidence region
confidentiality

configural polysampling
configuration
confirmatory data analysis
confluence

confluence analysis
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confluent hypergeometric function

confluent hypergeometric function
conformity principles
confounding

confusion matrix

congestion theory

conjecture

conjoint

conjoint analysis

conjugate family of distribution
conjugate ranking

conjunctive normal form
connected

consensual matrix

consent design

conservative confidence procedure
conservative process
conservative test

consistency

consistency condition
consistency proof

consistent

consistent equations

consistent estimate

consistent estimator

consistent test

consonance

consonance interval

constant

constraint

Sl (cwdins 58 s
&8s Jpo!
bils|

uS‘""-‘J SRR
Sl

oS>

SUPYIN

Lsed Jolos

&OF T olpls
T2 SRl
sibe Jbys @) a0
el

gs!")r" o sile
<ols, (’_)1’

S abiloe bl 5 g0
L absloe w6

S aasloe 50T
s, 85k

5k by
5l ooy
Bl

S5k sbalsles
S5l s, 8T,

S5l S5,
S5l gsaT
stlslen

hlen 55



convergence in measure
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constrained randomization
consumer price index
consumer’s risk

contagious distributions
contiguity

contingency table
continuity

continuity correction
continuity equation
continuity principle
continuity theorem
continuous distribution
continuous function
continuous random variable
continuous sampling plans
contour

contour of constent density
contrast

contrast analysis

control

control chart

control function

control theory

convergence

convergence criterion
convergence domain
convergence in distribution
convergence in law

convergence in measure
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convergence in probability

convergence in probability

convergence in rth mean

convergence in the mean of order p
convergence of distributions

convergence of sequence of random variables

convergence of a sequence
convergence of a series
convex

convex function

convex linear combination
convexity

convolution

coordinates

Cophenetic matrix

copula

Cornfield’s lemma,

Cornish-Fisher and Edgeworth expansions

correction for grouping
correction of continuity
correlated

correlation

correlation coefficient
correlation curve
correlation measurement
correlation ratio
correlogram
correspondence analysis
count

count data
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criterion 33
countability S leds
countability axiom S leds g3 Juo!
countable [
countable additivity 09 x|y ladd
countable set Llais 2 gazea
counter o5 Lais
counting ool
counting process st lads Wil 9
covariance owli,le S
covariate SeS ke

Cover’s consistent estimate of proportion
coverage

coverage problem

coverage process

covering

Cox’s regression model

Cox’s test of randomness

C) statistic

Cramér rule

Cramér’s series

Cramér-Rao inequality
Cramér—Rao lower bound
Cramér—Von Mises statistic

Crause and Lemmer dispersion test
credal probability

credibility

Cressie-Read statistic

crisscross design

criterion
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34 critical
critical o
critical determinant b ol o
critical path K] JETRV

critical phenomena
critical point
critical ratio
critical region
critical value
criticality
criticality theorem
Cromwell’s rule
Cronbach «

cross dating

cross validation
cross-product ratio
cross-sectional data
crossed-error
crossing

crossing in design
crossover

crossover design
crossover trial
crude moment
crude sum of squares
crystallography
cube

cube law

cube-root
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cycles
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cube-root test of homogeneity
cubic curve

cubic effect

cubic equation

cumulant

cumulative damage model
cumulative distribution
cumulative distribution function
cumulative error

cumulative frequency curve
cumulative frequency function
cumulative function
cumulative normal distribution
cumulative probability function
cumulative sum control chart
current population survey
curse of dimensionality
curtailed

curtailment

curvature

curve

curve fitting

curved exponential family

cut

cut-off sampling

cut-set

cutting

cybernetics

cycles
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36 cyclic
cyclic Eo9d
cyclic design 9o CJI’

cyclic sampling

cylinder
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D’Agostino test of normality
D-line

D-optimality

DNA fingerprinting

dam theory

damage function

damage model

Dandekar (V.M.) continuity correction
Daniell-Kolmogorov theorem
Daniels’ formula for normal extermes
Darmois—Skitovich theorem
Darmois—Koopman family
data

data adjusting

data augmentation

data collection

data driven

data exploration

data imputation

data mining

data processing

data reduction
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data-instigated hypotheses

data-instigated hypotheses

dating

datum
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David, Pearson, and Hartley’s test for outliers (studentized range)
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De Moivre formula
De Moivre number

De Morgan law

death process

Debye energy function
decapitated distribution
decent

decile

decision

decision analysis
decision making
decision problem
decision rule

decision space
decision theory
decomposible operator
decomposition
decomposition theorem
decreasing function
decrement

deduction

defect

defective

deficiency
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descriptive statistics 39
deflated distribution 0dlS a5 g5
deflation oolal
degenerate distribution odunls o8
degenerate eigenvalue WA NIV IR
degenerate saddle point odls o) b
degenerate series odsbls (5 o
degree of belief 9 a4,
degree of confirmation .,\A.,L i )
degrees of freedom 6oyl sbas s
delta function s (’:-’b
delta method Ws Lo,
demography (sl Caman
dendrite ol 55
dendrochronology loylyis s cwliiselS
dendrogram PO RTER
dense set J&s e sare
density Ullfc-
density estimation & 535 5,51
density function lelfo c.l.';
density plot & lsses
dependence Sl
dependent event auoly daliy
dependent function aly &
dependent observation Lwoly ounlice
dependent variable g jixie
derivative Codine
descending chain shdlS )
description o g5

descriptive statistics
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design

design

design based

design imbalance
design matrix

design of experiments
destructive sampling
destructive testing
detection
determinant
deterministic process
deterministic test
development
deviance

deviate

deviation point
diagnostics

diagonal

diagonal matrix
diagram

diagram of a function
dichotomous variable
dichotomy

difference equation
differential geometry
diffusion process
digamma function
digit

digression
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discrimination
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digression analysis
dihesion

dilation

dilution

dilution experiment
dimension
dimensionality
diminishing

Dirac delta function
direct measurement
directed graph
directional data analysis
directional distribution
Dirichlet distribution
Dirichlet problem
Dirichlet series
Dirichlet test
discordant

discount factor
discounting

discrete distribution
discrete Fourier transform
discrete metric space
discrete processes

discrete random variable

discrete rectangular distribution

discriminant
discriminant analysis

discrimination

o S5 Jalos
S by

&L..Sl

Sl
oo, il

ax

ERIERY

o.,\;hls

Shos W mbs
it (5 So !
Slssw SIS

st ooy Judou
S B
A @5
A.ls.n"jb :.11....»
415—:;1-’ (€ d
A oseT
Sinlanls



42 discriminator
discriminator )f RIS
disjoint I:pu
disjoint sets o (sloac gaea
dispersion index L_;.,\ASL,.. oasxli
dispersion matrix u_f AS 1y G ile

dispersion theory
displacement operator
display

dissimilarity

dissociated random variables
distance function

distance sampling

distance of total variation
distributed lag models
distribution

distribution-free method

distribution-free tolerance limits (intervals)

distributional
distributional inference
distributive lattice
distributive law
disturbance
disutility
divergence
divergent integral
divergent sequence
diversity indices
diversity measure

Divisia index

Sasly it
Uinlas

oo lguw &AL@ b e

ol &b

ok s 5 b b slgle

&

(’_-:)33-’|J'T Ty

bl Jams (slao)l) sloas
S

w5 bl

}’.-“-..’.@))3 Slin

dx%@)ﬁ ol

INas-

&S

151y JLRl

151, Yo

SiSdn slgasli

Lings pasls



Durbin’s h- and t-tests 43
divisibility (S by e
Dixon test O3S O3a3T
domain o) 5>
domain of attraction el 65
Donsker’s theorem S s
Doob’s inequality <9 b

Doolittle method

Dorfman-type screening procedure

dosage-response curve

dose

dose metameter

dot diagram

double exponential distribution
double integral

double sampling

double-tailed test

doubly noncentral distributions
doubly stochastic process
drifted Wiener process

dual

dual lattice

dual variables

dual scaling

Dudley metric

dummy variable

Duncan’s multiple range test

duration of play

Durbin’s distribution-free rank test

Durbin’s h- and t-tests
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Durbin—Watson test

Durbin—Watson test
Dutch book
dynamic programming

Dynkin representation

Osly - w90 500
Lo el

OS> Gl



E

EDF statistics

EM algorithm

Eberhardt statistic
ecological statistics
econometrics

economic index number
Edgeworth expansion
Edgeworth—Marshall-Bowley index
editing statistical data
educational statistics
Edwards’ test for seasonality
effect

effective degrees of freedom
efficiency

efficient estimator

efficient score
Efron-Morris estimator
eigenvalue

eigenvalue equation
eigenvector

elasticity

election
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46 election forecasting transferable vote system

election forecasting transferable vote system
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election projection

element of a determinant e > paic
element of a matrix o sile e
elementary event o5l Jelins

elements analysis

elicitation A RTSY
elimination method g"-"' .15
elimination of variables b faie B>
elliptically contoured distribution Sl aman oS
ellipse e
ellipsoid )Iﬁgs“-‘-’
ellipsoid of concentration Sy em
ellipsoidal Solssan
elliptic Sl
elliptic coordinates Cpan Slaise
elliptic operator 6}4*’,51*‘
embedded process sdwlis a8
empirical Bayes theory (ST :\uk-'
empirical density function & g_,-!lfo Cgl-'i
empirical distribution function S EOS c’l-"

empirical likelihood
empirical process

employment cost index
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equivalent 47
entropy @J)zT
entropy of a transformation Jds s ol
entropy principle ) FAM™
entry of a determinant olie 33 4,5
entry of a matrix sl s
enumeration ool
envelop -
environmental statistics e ST
environmetrics s o)
epidemics swliisgs Saan
epidemiological el Saan
epidemiological statistics sl Saan LT
epistemic Sl
epistomology comlibes b

Epstein scoring rule
equal sets

equality

equality sign
equalization
equalization of variance
equally likely events
equation

equation of continuity
equilibrium

equilibrium distribution
equinormal distribution
equivalence

equivalent
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equivalent plans

equivalent plans
equivariant

equivariant estimator

Erdos—Rényi law of large numbers

ergodic

ergodic theorem
Erlang distribution
error analysis

error function

error of measurement
error of the first kind
error of the second kind
error of the third kind
error of type I

error of type II

error rate

error space

error term

errors of input data
estimability

estimable parameter
estimand

estimate

estimating function

estimation

estimation efficiency factor

estimation of accuracy

estimation of bounds

estimation of location parameter
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expansion coefficients
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estimation of mean
estimation of percentiles
estimation of slope
estimator

eugenics

Euler integral of the second kind
Euler polynomial

Euler’s conjecture

Euler’s constant
Euler—-Maclaurin expansion
Eulerian numbers
even-point estimation
evenness

event history analysis

Everett’s central difference interpolation formula

everywhere dense set
evidence

evolutionary operation
evolving

evolving longitudinal study
Ewens sampling formula
excess

excessive function
exchangeability
exclusive events
excursion

exhaustive

expansion

expansion coefficients
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expectation

expectation

expected normal scores
expected normal scores test
expected probability
expected value

experience

experiment

experimental analysis
experimental design
experimental error
experimenter
experimentwise error rate
expert systems

explanatory variable
exploratory data analysis
exponential autoregressive model
exponential density function
exponential distribution
exponential family
exponential function
exponential scores
exponential smoothing
exposed to risk

extension

extrapolation

extremal process

extreme Studentized deviate
extreme-value distributions

extreme
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eye estimate
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eye estimate
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F-distribution

F-test

Faa Di Bruno’s formula
faces

factor

factor analysis

factor analysis of variance model

factor loading

factor of a polynomial
factor score

factorial

factorial cumulants
factorial design
factorial experiment
factorial function
factorial moment
factorial series distribution
factorial series family
factorial n
factorization method
factorization theorem

failure
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Fibonacci distribution

53

failure rate classification of distributions
fair game

Fair-Jaffee model

false position method

fallacy

false acceptance

false rejection

family of distributions
Farlie-Gumbel-Morgens—Tern distributions
fatigue

fatigue model

fault tolerant

fault tree analysis

faulty inspection

faulty inspection distribution
favorable

feasible

Fechner’s theorem

feedback control

feedforward

feedforward-feedback control scheme
Fejer mean

Feller diffusion process

fence

Fermi-Dirac statistics

fertility measurement

fiber bundles

Fibonacci distribution
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fiducial distribution

fiducial distribution
fiducial inference
fiducial probability
fiducialist

field

Fieller’s theorem
Fieller—Creasy paradox
figurate numbers
figure

filter

filtering

final prediction error
finance
fingerprinting

finite Markov chains

finite measure

finite mixture distribution

finite population

finite population correction

finite sequence
finite set

finitely additive measure

first derivative ancillary statistics

first passage time
first product moment
first-digit problem
first-order model

Fisher discriminant
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flowgraph 55
Fisher distribution _ugd oy
Fisher inequality g (5 pl L
Fisher information s &)Ual

Fisher linear discriminant

Fisher’s chi-squared approximation
Fisher’s exact test

Fisher’s ideal index number

Fisher’s k-statistics

Fisher’s problem of the Nile

Fisher’s test approach to index numbers
Fisher’s z-distribution

Fisher’s z-transformation
Fisher-Neyman decomposition
Fisher—Neyman factorization theorem
Fisher—Yates test

fitness

fitting equation to data

fitting frequency curve

five-number summaries

fix-point method

fixed effects model

fixed-length life test

fixed-width
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flat prior
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flowgraph

SIS shbo 5 el sl b olsebl slaosly



56 flowgraph analysis

flowgraph analysis Sy, Julos
Fokker—Planck equation S-S 98 Wolre
folded distribution 03,556 p5 55
folded transformation 03, 5b Jous
follow-up L5J—~§--'
force of mortality jf S
forecasting U
formulation S d e
fortuitous u,ju-'i'
forward difference 3_inny Juolas
forward difference operator 9_inn ‘_;L.oLm Jg«f—
forward selection procedure 9_raw uwu)f o 90dd
forward shift 9y Jlal
foundations of probability Jlais| L;:Lw
foundations of risk measurement o bl 5,50y lusl ol
Fourier coefficients w90 slgo o
Fourier series A58 (5w

Fourier series curve estimation and antismoothing
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Fourier transform 4,9 Joas
fractal Js
fractal dimensions and estimation 390 s Ll sl
fractile S S
fraction S
fractional S
fractional arima model S sl T Jae

fractional Brownian motions and fractional Gaussian noises
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froot
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fractional factorial design
fractional integrodifferentiation

fractional rank estimator

fractional regression
fragmentary data
frailty model

frame

Franklin’s identity
Fraser structural model
Frechet bounds
Frechet derivative

free inference
Freeman—Halton test

Freeman—Tukey test

Freeman-Tukey transformation

frequency
frequency curve
frequency distribution

frequency function
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frequency interpretation in probability and statistical inference

frequency moment
frequency polygon
frequency surface
frequency table

frequentist

Friedman’s chi-square test

Friedman’s urn model
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full-information estimator

full-information estimator
fully normal space

function

function of bounded variation
function of several variables
functional

functional data analysis
functional equation
functional integration

functional limit theorem

fundamental identity of sequential analysis

fuzzy

fuzzy set theory
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G-spectral estimator
G-series distribution
g-and-h-distributions
gage

gain ratio

Gallup poll

Galois field

Galton difference problem
Galton—Watson process
gambler’s ruin

game theory

games of chance
gamete

gamma distribution
gamma function
gammaization

gapping

Gart’s independence test statistic
Gastwirth’s estimator
Gateaux derivative
gauge

gauge theory
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gauge transformation

gauge transformation
Gauss—Jordan elimination
Gauss quadrature

Gauss theorem

Gauss’s inequality

Gauss’s measure of precision
Gauss—Helmert model
Gauss—Markov theorem
Gauss—Newton iteration
Gauss—Seidel iteration
Gauss—Winckler inequality
Gaussian distribution
Gaussian process

Geary statistic

Geary test

Geary’s ratio

Gegenbauer distribution
Gehan—Gilbert test

general balance

general exponentional families

general linear hypothesis
general linear model
generalized additive model

generalized canonical variable

generalized confidence interval

generalized F-distribution

generalized F'-test

generalized final prediction error criteria
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geostatistics
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generalized function

generalized gamma convolution
generalized hypergeometric distribution
generalized inverse Gaussian distribution
generalized inverses

generalized likelihood ratio test
generalized linear model

generalized maximum likelihood estimation
generalized method of moment estimation
generalized moments test

generalized multinomial distribution
generalized P-value

generalized sequential probability ratio test
generalized variance

generating function

generation of random variables

generator

generic uniform laws of large numbers
genesis

genetic linkage

genetics

geometric distribution

geometric mean

geometric moving average

geometric probability theory

geometric progression

geometric sequence

geometric series

geostatistics

wlprans (cwdid( 58 8 55
wilpnass 019,ly (03 o5
ML'M slesly

alrans (olaiin;d Cams RS
il ans etz s easeSla 3,57
wbyporans (5,518 035 3,5 Ubss
wislyprans (slo, 5l ¢y 5057
wilyerans slalazdiz x5
ML’PM)'M.A- (P) &

wlyanans (slallos Jlot| o 9057
wdlyenans iyl

g o

slas et adg

e

oo sl S sluel slgsls
My

S Juas

S

wAD ) 5

in S mie Sl

cowdin Jlaxs| 3y ks

swdin oo

swAB (S

Sbel e



62

Ghosh—Pratt identity

Ghosh—Pratt identity
Gibbs sampler algorithm
Gibbs sampling

Gini index

Gini’s mean difference
Gini-Simpson index
girdle data

girdle distribution

Glahn and Hooper correlation coefficient

Glivenko—Cantelli theorem
global

Goldberg causal voting model
Gomory cut

Gompertz distribution
goodness-of-fit distribution
goodness-of-fit test

graduation

graeco-latin squares
Gram-Charlier series
Gram-Schmidt orthogonalization
Gram—Schmidt process

Gramian determinant

grand mean

graph

graph design

graph theoretical cluster analysis
graph theory

graphical Markov model

graphical representation of data
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Guttman scaling 63
graphical solution Soldges >
graphoid Slaosl §
Gray and Williams measure el c.s; Slne
Greenwood variance estimator > }}Qﬁ; owbly ; -’)JTJ.‘
Greenwood’s statistic -’))Q-,e; :)LJ

grid sampling

Gringorten’s formula

gross error

gross national product deflator
group-divisible design

group family

group of transformations
group rank test

group sequential test

group testing

group theory

grouped data

grouped data rank test
grouped data survival analysis
grouping normal means
growth curve

Grubb’s estimator

guessing model

Gumbel distribution

Guttman scaling
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H-function distribution
h-spread

Haar distribution
Hadamard derivative
Hadamard matrix
Hdjek—Rényi inequality
Hajek’s projection lemma
Haldane—Smith test
half-normal distribution
half-normal plot
half-sample technique
half-plaid

half-sample

Halphen’s law

Hansen—-Hurwitz method for subsampling nonrespondents

Hardy-Weinberg model
harmonic analysis
harmonic components
harmonic mean
harmonic variability

Harris poll
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Hirschman’s index
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Harter’s adaptive robust method

Hartley’s F-max test

hat matrix

Hausdorff dimension
Hausman specification test
hazard plotting

hazard regression
heavy-tailed distribution
heavy tail

hedonic index numbers
Hellinger distance estimation
Helmert transformation
Henderson method
heritability

Hermite distribution
Hermite form

Hermite polynomial
Hermitian matrix
heterogeneity
heteroscedasticity

heuristic method
hierarchical classification
hierarchical cluster analysis
hierarchical kappa statistic
hierarchical regression model
hierarchy of models
highspread

Hildreth-Lu scanning method

Hirschman’s index
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66 histogram
histogram )K-'*&“A:L*
historical control S IM )~5
historical series u,-’«-ul-" sl
historical study = L aalllas
history of statistics )L«T :\>'->u )L?
hitting time bl ol
Hodges bivariate sign test b &gy cudle sl
Hodges superefficiency Sl ‘_,’_M,T B ,.j]
Hodges-Lehmann estimator u"(__;l - )—?-Lb ,5 -b)T;,'
Hoeffding inequality -§~J~5)"’ w2t
Hoeffding’s independence test Sitign izl ¢y 90T
Hoeffding’s lemma SIS o
Holder’s inequality S sl b

Holdout sample

Hollander bivariate symmetry test

Hollander extreme test

Hollander parallelism test

Hollander—Proschan new-better-than-used test

homogeneity

homoscedastic distribution
homoscedasticity

honest significant difference
Hooper correlation coefficient
horizontal asymptote
horizontal axis

horizontal line

horizontal plane

horizontal vector

Horvitz—Thompson estimator
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hypothesis testing 67
Hospital rule = L’ Hopital rule Jlisn tucls
hot deck method &)363 o0
Hotelling strategy Sadin 5,0,
Hotelling—Pabst test Canns - Sidin 90T
Hotelling’s trace Sidin il
Hougaard process 5,8 ail s
human genetics ool S
humped curve Sbalas o>

Hungarian constructions of empirical process
Hunt—Stein theorem

Hurst coefficient

hybrid log-normal distribution

hyperbola

hyperbolic distribution

hyperbolically completely monotone distribution
hypergeometric

hypergeometric distribution

hyperparameter

hyperplane

hyperplane coordinates

hypothesis

hypothesis testing
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I-divergence

icing the tails

ideal metric

ideal power function
idempotent matrix
idempotent measure
identifiability
identification
identification keys
identification problems
identity

identity function
identity mapping
identity matrix

idle period

if-then test
ill-calibrated
ill-conditioned matrix
ill-conditioned system of equations
illusory association
illusory correlation

image processing
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independent equations

69

image restoration and reconstruction

imaginary observation
imbalance
imbalance function

immigration-emigration

immigration-emigration processes

importance sampling
importance of components
impossible event

improper distribution
imputation

inadmissible decision rule
inbred

inbreeding

incidence matrix
inclusion-exclusion method
income distribution models
income inequality measure
incompatible event
incomplete beta function
incomplete block design
incomplete data
incomplete gamma function
inconsistent bias

incursion

independence
independence theorem
independent classes

independent equations
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independent events

independent events
independent functions
independent random variables
independent variable

index numbers

index of dispersion

index of fit

index of industrial production
index of precision
index-removal method
indicator

indicator function
indifference zone

indirect censoring

indirect least squares

individual moving-average inequality

individual risk theory
induced order statistics
inductive

inductive logic

inefficient statistic

inequalities for expected sample sizes

inequalities on distributions
inequality

inertia matrix

infant mortality

inference
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input measure

71

inference design based vs. model based

e (e blazal Jolie s b giee blzal

inferior limit

infimum

infinite divisibility
inflated distribution
inflation

influence curve
influence diagram
influence function
influence surface
influential data
influential observation
information content
information matrix
information theory
informative sample size
inherent bias

initial block

initial data analysis
initial error

initial object

initial value
initialization

injective function = one to one function
inner inference

inner and outer tolerance interval
innovation variance

input measure
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inspection paradox

inspection paradox
inspection sampling

instrumental variable

instrumental variable estimation

insurance

integer programming
integral equation

integral of MSE

integral transform
integrated moving average
integrating factor
integration

integration by parts

integration by power series
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integration by substitution = integration by change of variable

integration constant
integrator
integrodifferentiation
intensity

interaction

interaction model
interactive data analysis
interarrival

interblock information
intercept

intercoder agreement

interdecile range
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intervention model analysis

73

interdependence analysis
interdependent function
intereffect orthogonality
interference

interfractile distance
interfractile range

interim analysis

internal additive consistency of estimators

internal least squares

international foreign trade statistics

international standardization
interneighbor interval
interpenetrating samples
interpenetrating subsamples
interpercentile distance
interpolation

interpolation formula
interpolation method
interpolation theorem
interquartile range

intersect

intersection method
intersection of events
intersection of sets
intertemporal

interval

interval estimation

interval function

intervention model analysis
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interviewer bias

interviewer bias

interviewer variance
intra-block effect

intra-class correlation
intrablock information
intraclass

intraclass correlation coefficient
intrinsic rank test

invariance

invariance concepts in statistics

invariance theorem

invariance of cross ratio = invariance of anharmonic ratio

invariant

invariant delta function
invariant distribution
invariant estimator
invariant measure
invariant metric
invariant prior distribution
invariant property
invariant statistics
invariant subgroup
inventory

inventory control theory
inventory theory

inverse

inverse distribution

inverse function
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isotonic regression 75

inverse Gaussian distribution 09 )b nglf Ce)' &
inverse hypergeometric distribution sole (ewB (5 98 ¥
inverse matrix Oaoly o sle
inverse median estimation Oaoly oo, 4wl 3,50
inverse probability Osuls Jle|
inverse rank Ol :‘;’)
inverse regression O9oly osmesS,
inverse sampling Osols 6;5 4905
inverse sine transformation ST) )b (WG J--Lu
inverse tanh transformation oaols cdddn colinb fous
inversion formula 09l Jsas
inverted w5,ly
inverted beta distribution M))b gsl&,- @)33
inverted Dirichlet distribution g )b :\lf\.: 2 @)' %
inverted gamma distribution D) <& o
inverted Wishart distribution Ay )b Q)lf»'w &oF
invertibility S50l
irreducible @ML’JJ}»
irreducible Markov chain ‘_.,-&»lfj S S e oy
irreducible symmetric Hermitian space ol g ,80 oy, lae eyl (slias
irrelevant 19-.‘)5.‘
irreversible process ehbensS, ayls
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isotonic inference oy bl

) P
isotonic regression Ls-'lywﬁ Ow;)



76 isotropic
isotropic S )i-'w
isotropic distribution 5 Solwan 2o
isotropy < -bi"m
item 0)35 Y J'}w A

item analysis

item examine sampling

item response theory

item sampling

iterated

iterated exponential distribution
iterated integral

iterated maximum likelihood estimate
iteration

iterative ellipsoidal trimming
iterative method

iterative process

iterative proportional fitting
iterative regression

iteratively reweighted least squares

Ito processes
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J

J-shaped curves

J-divergences and related concepts

jackknife methods

Jackson estimator

Jacobi iteration

Jacobi matrix

Jacobi polynomial

Jacobian

James—Stein estimator
Jeffreys’ divergence

Jeffreys’ invariant

Jeffreys’ prior distribution
Jensen’s inequality

Jirina sequential procedure
Johnson’s system of distributions
Johnson-Neyman technique
joint confidence interval
joint distribution

joint distribution function
joint probability distribution
joint random variable

Jolly—Seber estimator
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Jonckheere tests for ordered alternatives

Jonckheere tests for ordered alternatives
Jordan measure

judgment sample

judgment under uncertainty

judgmental population

jump discontinuity

jump process

junction

just identified equation
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k statistics

k-ad

k-divergence

k-means algorithm
k-out-of-N system
k-permutation

k-ratio t tests

k-sample problem

Kalman filtering
Kannemann’s incidence test
Kantorovich inequality
Kaplan—Meier estimator
kappa coeflicient

kappa test of concordance
Kapteyn distribution
Karber method
Karhunen-Loéve expansion
Karlin—-Mcgregor theorem
Katz system of distributions

Kelley’s approximation

Kemp families of distributions

Kendall’s coefficient of concordance
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Kendall’s tau

Kendall’s tau

kernel

kernel estimator

kernel method

kernel method of smoothing
Kesten theorems

key block

key renewal theorem

Keyfitz method of life-table construction

Keyfitz method of variance estimation
Khinchin’s inequality

Khinchin’s unimodality theorem
Kiefer process

Kiefer—Weiss problem
Kiefer—Wolfowitz equivalence theorem
Kiefer—Wolfowitz procedure
kinematic display

Kingman inequality

Klotz test

knock-out tournaments

Knox’s test

Knut-Vik design

Knut—Vik square

Kolmogorov axiom

Kolmogorov backward equation
Kolmogorov criterion

Kolmogorov forward equation
Kolmogorov’s differential equation

Kolmogorov’s inequality
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Kuiper—Corsten iteration

81

Kolmogorov’s three-series theorem

Kolmogorov’s zero-one law

Kolmogorov-Khinchin theorem

Kolmogorov-Sinai invariant

Kolmogorov-Smirnov statistic

Kolmogorov-Smirnov symmetry test

Kolmogorov—Smirnov-type tests of fit

Koopman’s test of symmetry

Koopman-Darmois—Pitman family

Koyck geometric lag

Kraft inequality

Krawtchouk polynomial
Kriging

Kronecker delta

Kronecker index

Kronecker lemma

Kronecker product

Kronecker product of designs
Kronecker product of matrices
Kronecker set
Kronmal-Harter estimate
Kruskal-Shepard method
Kruskal-Wallis test

kth nearest-neighbor sampling

kth nearest point sampling

Kuder—Richardson reliability coefficients 20 and 21

Kuiper’s statistic

Kuiper—Corsten iteration
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82 Kullback information

Kullback information SIS &)Uad
Kullback-Liebler information JUSH WY &)Uad
kurtosis ‘; SWXY



L

L class laws

L’Hospital rule = L’Hopital rule
Lo designs

L1 estimation

I-divergence

[-moments

L-space

l-statistics

label

labor statistics
Labouchere system
Lachenbruch’s holdout procedure
lack of fit

ladder index

ladder method

lag model

lagged dependent variables
lagging indicator

Lagrange expansion
Lagrange interpolation
Lagrange multiplier test

Lagrange probability distribution
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Lagrange’s interpolation formula

Lagrange’s interpolation formula

Lagrangian type distribution

Laguerre series

Lahiri’s method of selection of sample units

landmark data

Langevin distribution
Langevin equation
Laplace distribution
Laplace transform
Laplace’s first law
Laplace’s law of succession
Laplace’s method
Laplace’s second law
Laplace’s succession rule
Laplace-Gauss distribution
large deviations

large numbers

large sample

large sample theory
latent

latent root distribution
latent root regression
latent structure analysis
latent-variable modeling
lateral area

latin cube

latin squares

lattice
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least significant difference (LSD) 85
lattice design laSine CJL
lattice distribution &S Eo%
lattice system s laSin oo
lattice test $laSie ¢ 905
Laurent expansion ohs) dous
Laurent series o) s
law of diminishing marginal utility salS olg cwslas (9l
law of sines gt 956
law of small numbers Sa S slael o9l
law of the iterated logarithm e fw)li! ol
Lawley—Hotelling test Sdin Y ol
lawlike relationships woley 96 slaalal,
laws of error (CESPIVERI

laws of large numbers

laws of mortality

law of the mean = mean value theorem

Layard’s test

Le Cam lemma

leading coefficient

leading indicator

leading zeros

learn-merge invariance
learning set

least absolute values

least favorable configuration
least favorable distributions
least median of squares
least powers

least significant difference (LSD)
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least significant range

least significant range

least significant Studentized range
least squares approximation

least squares estimator

least squares method

least trimmed squares

least upper bound

Lebesgue decomposition theorem
Lebesgue integral

Lebesgue measurable function

Lebesgue measure

Lebesgue monotone convergence theorem

Lebesgue number
Lebesgue-Radon integral
Lebesgue—Stieltjes integral
left censored

left censoring

left Haar measure
Legendre symbol
Lehmann alternative
Lehmann contrast estimator
Lehmann tests
Lehmann—Scheffé theorem
Leibniz formula

Leibniz test

Leipnik distribution
lemma

length-biased sampling

leptokurtic
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life time 87

leptokurtic curve INWAY o>
lethal dose Dw\-umg )3
lethal dose fifty ol f:.xmé 3%
level Ck'“'
level of a test O y)T c-‘aw
level of significance 0330 1> S o
Levene’s robust test of homogeneity of variances .4} sla bl ‘ski.«b)l);wl Al
leverage ol ¥l slaesls N
leverage diagnostics BL ool pasic ol
Levin’s summation algorithm el @L&}*’“ fv;-,’.))i”
Lévy concentration function Sad S a5 mbs
Lévy continuity theorem 94 ‘_<,-<~w3~' :**4—*
Lévy distance (metric) Sod (K 0) alols
Lévy process S94) ul
Lévy spectral measure S sab 5ylul
Lévy’s inequality s s nlnb
Lévy-Khinchine formula oo - a4 Jga
Lexian distribution s &S
lexicostatistics SLTob;
Lexis quotient oSN Cramd S
Lexis ratio oSN s
Liapunov’s inequality dy)—'u st
Liapunov’s theorem PPN WY
Lieberman—Ross procedure ooy = cramd Souid
life insurance s :\M
life table s Jods>
life testing e Jsb el

life time ae Jsb



88

lifetime distribution

lifetime distribution
likelihood

likelihood displacement
likelihood function
likelihood map

likelihood principle
likelihood ratio

likelihood ratio test
Lilliefors test

limit

limit inferior = inferior limit
limit theorems

limited dependent variables model
Lindeberg condition
Lindeberg-Feller theorem
Lindeberg-Lévy theorem
Lindley’s equation
Lindstrom-Madden method
line intercept sampling

line intersect sampling

line transect sampling

line of best fit

linear

linear algebra

linear combination

linear contaminated independence
linear dependence

linear estimator

linear exponential family
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linking coefficient

89

linear filtering

linear hazard rate distribution
linear independence

linear least squares

linear model selection

linear models

linear models with crossed-error structure

linear models with nested-error structure

linear plateau model

linear prediction

linear prediction and filtering
linear programming

linear rank test

linear regression

linear structural relationship
linear sufficiency

linear systems
linear-circular

linear-circular correlation
linearization

linearly estimable parameter
lineo-normal distribution
link index

link relatives

link test

linkage

linkage clustering

linked block design

linking coefficient
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Linnik distribution

Linnik distribution
Liouville-Dirichlet distribution
literature

Lloyd dam

load-sharing

load-sharing system
Lobatschewski (Lobachevsky) distribution
local

local influence

local limit theorem

local polynomial

locally most powerful rank test
locally optimal statistical test
location parameter

location test

location-scale

location-scale family
location-scale parameter

locus

lod score

log-change

log-change index numbers
log-concave and log-convex distributions
log-gamma

log-Laplace distribution
log-rank scores

log-gamma distribution

logarithm
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lower integral

91

logarithmic normal distribution
logarithmic series distribution
logarithmic spiral = Bernoulli spiral
logarithmic transformation
logic of statistical reasoning
logical inference

logical test

logistic

logistic curve

logistic distribution

logistic process

logistic regression
logistic-normal distribution
logit

loglinear model

lognormal

Lomax distribution

long-range

long-range dependence
longitudinal data

Lord’s test statistic

Lorenz curve

loss function

loss problem

loss of information

lot tolerance percent defectives
lower central series

lower control limit

lower integral
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lower limit of an integral

lower limit of an integral

lower probability

lower semilattice

lower triangular matrix

lowspread

Lubbock’s formula

Luce’s choice axiom and generalization
lurking variable

Lynden—Bell estimator
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m-dependence
m-estimator

MacDonald distribution
MacDonald function
machine learning
MacQueen’s clustering algorithm
Maclaurin series

magic square designs
Mahalanobis D?

mail survey

main diagonal of a matrix
main effect
maintainability
majorization
Makeham—Gompertz distribution
Mallows C)

Mallows’ distance
Malthusian parameter
manifold

Manly—-Parr estimator
Mann’s test for trend

Mann-Fertig statistic
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Mann—Grubbs method

Mann—Grubbs method

Mann-Whitney—-Wilcoxon statistic

manpower planning
Mantel-Haenszel statistic
many-server queue
mapping

Marcinkiewicz theorem
Mardia’s test of multinormality
marginal distribution
marginal likelihood
marginal probability
marginal symmetry
marginalization

Markov chain

Markov chain Monte Carlo algorithm

Markov decision process
Markov inequality
Markov process

Markov property
Markov random field
Markov shift

Markovian dependence

Marsaglia’s table method
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Marshall-Olkin multivariate exponential distribution

martingale
masking
Mason’s rule

master samples
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matrix unit
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match statistics
match-box problem
matched pairs

matched pairs t-test
matching

matching distance
matching distribution
matching problem
matching systems
matching test
mathematical
mathematical biosciences
mathematical expectation

mathematical morphology

mathematical programming

mathematical statistics

mathematical theory of population

Mathisen’s median test
matric-t distribution
matrix algebra

matrix beta distribution
matrix calculus

matrix derivatives
matrix F-distribution
matrix game

matrix normal distribution
matrix representation
matrix sampling

matrix unit
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matrix of coefficients

matrix of coefficients
matrix-valued distribution
matrix-variate beta distribution
Matusita’s distance

Maurice model

maverick

maxbias

maximal concentration function
maximal deficiency

maximal element

maximal ideal

maximal invariant statistics
maximin

maximization

maximum allowable percent defective

Lo o sle

Sl s ile &oF
siam e Sl miy 5
by sle Aols

omse Joe

5 SolT

el

JlosuSle 55,05 b6
JlssSle TG
JlrSle jaie
JluS L JTou!
JamS L ol 5L (olao, LT
eesuSle
oS e

Sl Cspme b0, paruS e

maximum autocorrelations for moving averages processes
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maximum entropist

maximum entropy distribution
maximum entropy principle

maximum entropy spectral analysis
maximum likelihood estimation
maximum likelihood method

maximum probability estimation
maximum product of spacings estimation
maximum-modulus test

Maxwell distribution

Maxwell-Boltzmann distribution
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mean time to failure 97

Maxwell-Boltzmann statistics Olawdys - Jy wSle oo, LT
McCall ¢-scores JBas sloo e (8) o5
McCarthy-Birnbaum conjecture plor - )84 was

MeclIntyre-Takahashi-Wakimoto selective procedure
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McKay’s approximation S A g i3
McNemar statistic Sl 5,LT
McNemar’s test SlascSa gs0yT
mean buge ¥ o Ska )
mean absolute difference ol Glls,us Sl
mean concentration function bssia 55 05 s
mean curvature u,.;..L. L_; Sy
mean difference oSl Jeolis
mean half-square successive difference b sleboles 92 Ol Ay Solee
mean integrated squared error s r9o ol :\MCA> Sl
mean life s 8ol
mean of finite population solie el u,.i..tu
mean rank method bag, be s,
mean reciprocal values olis uSe Sl
mean residual life function s sbe Sl &b
mean residual life test s sle 5l (90T
mean shift detection procedure Sl sl i (o5, ST 50
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mean unbiased estimator

mean unbiased estimator
mean value theorem

mean value of a function
mean-variance analysis
measurable event
measurable function
measurable set

measurable space

measure

measure of agreement
measure of association
measure of dispersion
measure of dissimilarity
measure of information
measure of location

measure of similarity
measure of skewness
measure of unbalancedness of design
measure of uniformity
measure space

measure theory

measure zero set
measurement

measurement error
measurement structures and statistics
measurement theory

medial

medial correlation coefficient

median
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method of least absolute values 99
median effective dose slule 35 55
median estimation b 5,00
median lethal dose slole :.;\Mmé 55
median polish wlw oy sl
median regression slale s S,
median test for two populations anal> 93 ol alie 90T
median unbiased estimator e lbale 85,07,
median voters slole L',lf.,\;n.\_gcl)
medical diagnosis si'“')’ A
medico-actuarial investigations GoleT ey - (S (slginny
Meixner polynomial oS (sladkas i
Mellin transform e i
member pw-rs
memoryless property g:i‘”t"u’ Caols

Menon estimator

Merrington—Pearson approximation

mesokurtic curve

messy data

meta-analysis

metadata

metamathematics of probability
metameter

metastatistics

method of averages

method of back-projection
method of elements

method of group averages
method of Lagrange multipliers

method of least absolute values
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method of least powers

method of least powers
method of moments

method of scoring

method of sieves

method of statistical differentials
method of steepest descent
method of successive approximation
method of successive iteration
method of variables

metric invariant

metric number theory

metric space

metric subspace
Metropolis—Hastings algorithm
mid-mean

midrange

midspread

Midzuno sampling design
Miettinen’s statistic

migration

military statistics

Miller’s paradox
Miller—Griffiths procedure
Milliken’s estimability criterion
Mills’ ratio

minimal curve

minimal cut set

minimal element

minimal path set
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misspecification 101
minimal sufficient statistic Jlesies s 6,LT
minimax decision rule oSl (s sucls
minimax estimation oS Lagine -DJT;!
minimax method oS lasice g
minimax test oS lasine (9057
minimum chi-square 93> (e

minimum covariance determinant estimator

minimum discrimination information estimation

minimum distance estimation
minimum divergence estimation
minimum norm quadratic estimation
minimum rank factor analysis
minimum risk equivariant estimator
minimum spanning tree

minimum trace factor analysis
minimum unlikelihood estimation
minimum variance unbiased estimation
minimum volume ellipsoid estimator
minimum volume estimation
minimum-description-length principle
Minkowski’s inequality

Minret method

misclassification probability

Mises’ distribution

mismatch

missing data

missing information principle

missing value

misspecification
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Mitscherlich’s law

Mitscherlich’s law
mixed effects model
mixed model

mixed moment

mixed Poisson process
mixing

mixture distribution
mixture experiment
mixture method
Mizutani distribution
Mobius function
modal block algorithm
mode

model based

model construction
model selection
model-unbiased estimation
modeling

modification

modified

modified (or curtailed) sampling plans

modified biserial correlation

modified Hermite polynomials

modified maximum likelihood estimation

modified mean
modified normal distributions

modified power series distribution
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Moses test

103

Moivre-Laplace theorem = De Moivre-Laplace theorem

moment

moment approximation procedure

moment generating function

moment matrix

moment problem
moment ratio

moment test of normality
moment-ratio diagram
monotone function
monotone likelihood ratio
monotone relationship
monotonicity

Monte Carlo method
Monte Carlo swindle
Mood median test

Mood scale test

Mood’s dispersion test
Moore-Penrose inverse
moral certainty

Moran dam

Moran statistic
morbidity

Morgan—Pitman test

Morgenstern—Farlie system

morphological
mortality
mosaic display

Moses test
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most approximative method

most approximative method

most frequent value

most powerful critical region

most powerful test

most probable number

most probable value

most stringent test

motif

mover-stayer model

moving

moving average

moving sum

moving-observer sampling method
Muirhead’s theorem

multiarrays

multicollinearity

multidimensional central limit theorems
multidimensional contingency tables
multidimensional hypergeometric distribution
multidimensional normal distribution
multidimensional runs test
multidimensional scaling

multilinear form

multimodal distribution

multinomial coefficient

multinomial distribution

multinomial logit

multinomial probit

multinomial product
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multistage sampling
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multinomial sampling
multinomial-Poisson transformation
multinormal distribution
multinormality

multiphase sampling

multiple classification

multiple comparison

multiple contrast test

multiple correlation coefficient
multiple criteria decision making
multiple decision procedure
multiple decrement table
multiple hypothesis

multiple indicator approach
multiple linear regression
multiple matrix sampling
multiple range

multiple regression

multiple sampling

multiple stratification

multiple time series
multiple-record system
multiplication principle
multiplication of matrices
multiplicity

multiresponse permutation procedure
multiserial correlation
multiserver queue

multistage sampling
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multistage test

multistage test

multistate coherent system
multistratified sampling
multitrait-multimethod matrix
multivariate analysis

multivariate analysis of variance
multivariate Bartlett test

multivariate Behrens—Fisher problem
multivariate binary data

multivariate Chernoff theorem
multivariate Cox regression model
multivariate Cramér—Von Mises statistics
multivariate directed graph

multivariate discrete distribution
multivariate distribution

multivariate exponential distribution
multivariate fitness function

multivariate gamma distribution
multivariate graphics

multivariate kurtosis

multivariate location test

multivariate logarithmic series distribution
multivariate matching method
multivariate median and rank sum test
multivariate multiple comparisons
multivariate normal distribution
multivariate normal-Wishart distribution
multivariate normality

multivariate order statistics
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mutually independent 107

multivariate phase-type distribution 0 yRla i 59}3)[5 224
multivariate Pdlya distribution 0 prie Jic duy o5
multivariate power series distribution o xSl s m oS
multivariate probit o pRia i Sy
multivariate quality control o pRite iz CadS J S
multivariate ratio estimator o e iz | S ,5 -D)TJ:'
multivariate regression o akile iz O)ft‘“’)f)
multivariate signed-rank test ol bewdle slas, ¢sal
multivariate skewness ° ):’M—Lc- u-fJP
multivariate stable distribution 0 prria i )l-*ﬂl:g o5
multivariate Student distribution o yrrie iz 3 gl oS
multivariate Studentized range o iaiaia 503 guiuw] ol ks el
multivariate ¢-distribution o ek st o5
multivariate time series analysis opriadin Sley slggm Julou
multivariate unimodality o pRia i (39 (SIS
multivariate Weibull distribution o xia iz Jamly &oF
multiway contingency table 48 )1940- gstL“w Jod>

Murphy-McMillan—David test for outliers
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n-dimensional quadrature

n-point method

naive estimator

narrowband process

Nash axioms

Nash equilibrium

natural conjugate prior

natural exponential family

natural parameter

naturalistic sampling

near-neighbor estimation

nearest point sampling
nearest-neighbor density estimation
nearest-neighbor method
nearest-neighbor sampling

nearly balanced design

nearly balanced incomplete block design
negative binomial distribution
negative exponential distribution
negative hypergeometric distribution
negative moments

negative multinomial distribution
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Neyman’s test for uniformity 109
negative skewness sy u_fJ 9>

Nei’s diversity

Nei’s diversity measure
neighbor designs
Nelder—-Mead simplex method
Nelson—Aalen estimator
nested error

nested intervals

nested row-column designs
nested sets

nesting in design

network analysis

network theory

networks of queues

neural networks

new better (worse) than used
Newman—Keuls procedure
Newton iteration extensions
Newton’s interpolation formula
Newton-Kantorovich theorem
Newton-Raphson method
Newton—Spurrell method
Neyman accuracy

Neyman allocation

Neyman smooth test of fit
Neyman structure

Neyman’s test

Neyman’s test for uniformity
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Neyman—Pearson lemma

Neyman—Pearson lemma
Neyman—Pearson theory
Neyman—Pearson—Wald approach
Neyman—-Wald assessment
Nikodym derivative

Noether condition

noise

nominal data

nominal scale agreement
nomination sampling

nomogram

nomographer

non-dissipative

non-dissipative Markov chains
non-Gaussian

nonadditive probability
nonadditivity

noncentral beta distribution
noncentral chi-square distribution
noncentral F-distribution
noncentral matrix F-distribution

noncentral quadrics

noncentral Studentized maximal distributions

noncentral ¢-distribution
noncentral Wishart distribution
nonconformity
nonexperimental inference
nonformation

nonhierarchical clustering
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nonstandard multivariate test

111

nonlinear equation

nonlinear models

nonlinear programming
nonlinear regression

nonlinear renewal theory
nonlinear time series

nonmetric data analysis
nonnegative semidefinite matrix
nonobservable errors

nonoverlapping intervals

nonparametric clustering techniques

nonparametric confidence intervals
nonparametric discrimination

nonparametric estimation

nonparametric estimation under truncation

nonparametric methods
nonparametric regression
nonparametric statistics
nonparametric test
nonparametric tolerance limits
nonrandomized decision function
nonrecurrent Markov chain
nonrespondents

nonresponse

nonsampling error

nonsense correlation

nonsingular linear transformation
nonsingular matrix

nonstandard multivariate test
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nonstationary time series

nonstationary time series
nonsymmetric relation
nonuniqueness

norm

normal approximation
normal basis

normal chain

normal coordinates
normal distribution
normal equations

normal equivalent deviate
normal extremes

normal family

normal matrix

normal operator

normal probability curve
normal random variable
normal scores test
normal space

normal subgroup

normal transformation
normal variable
normal-gamma density
normalization constant
normalized random variable
normalized ¢ scores
normalizing transformation
normative

normit = normal equivalent deviate

Ll ol sleom
Q)u"“l-" :h-’l)
L

o

Jls oo

Jlys &b

Jls )

Jl s claise
Jly a5

b slaalslae
Jls b Jolae e
Jly sleSls
Jb s aslgls

Jls sl

Jly Sas

Js Jlaienl o
Jlos (holas e
Jly sl es oysa3T
Jb s slas

Jls U;}e)

Jly s

Jley iz

LE. Jus JE
oMl el
sddle s Solias iaie
sddle 5 (st sbvoyal
Sledles Joas



Nyquist frequency
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notation

novile

NP chart

nucleolus of game
nuisance parameters
null hypothesis

null matrix

number theory
number of runs test
number-theoretic method
numeracy
numeration
numerical analysis
numerical integration
numerical methods
numerical solution

Nyquist frequency
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O, o notation

o-statistics

Oakes’s test of concordance

object

objective function
objective probability
oblique rotation
observand
observation
observational error
observational study
observer

Occam’s razor
occupancy problems
occurrence rate

octile

odds

odds ratio estimator
off-line quality control
offline

offset normal distribution

ogive
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optimal spacing

115

Olmstead—Tukey test for association
omega distribution

omega square test

omnibus test

one sample test

one-armed bandit problem
one-dimensional probability distribution
one-hit model

one-sided test

one-tailed test

one-third sigma rule

one-way analysis of variance
one-wild distribution

online

Op, 0p notation

open end

open end class

operational characteristic curve
operations research

operator

opinion poll

opinion pools

optical illusions in charts
optimal block design

optimal C'(a)-test

optimal control

optimal sample size

optimal sampling

optimal spacing
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optimal stochastic control

optimal stochastic control
optimal stopping rule
op