


Contents

AcknowledgmentsandPermissionsv

SeriesEditor'sPrefacevii
ContentsbyAuthorxi

Introduction1

CommentsonMultiplicityTheory―H.Cramer7

CommentsontheTheoryofMultiplicityforGaussianProcesses―T.Hida11
Editors'CommentsonPaper115

1.Bode,H.W.,andC.E.Shannon:"ASimplifiedDerivationofLinearLeastSquare
SmoothingandPredictionTheory"16

Proc.I.R.E.,38,417-425(1950)

Editors'CommentsonPaper225
2.Hanner,Olof:"DeterministicandNon-deterministicStationaryRandom

Processes"26

Ark.Mat.,1,161-177(1950)

Editors'CommentsonPaper343
3.Levy,P.:"Suruneclassedecourbesdel'espacedeHilbertetsuruneequation

integratenon-lineaire".44

Ann.Sci.EcoleNormaleSup'erieure,73,121-156(1956)

Editors'CommentsonPaper480

4.Belyaev,Y.K.:"AnalyticRandomProcesses"81

TheoryProbabilityAppL,402-409(1959)

Editors'CommentsonPaper589

5.Cramer,Harald:"OnSomeClassesofNonstationaryStochasticProcesses"90

Proc.FourthBerkeleySymp.Stat.Appl.Probability,II,57-78(1960)

Editors'CommentsonPaper6112

6.Hida,Takeyuki:"CanonicalRepresentationsofGaussianProcessesandTheir
Applications"113

Mem.CollegeSci.,Univ.Kyoto,A33(1),109-155(1960)

Editors'CommentsonPaper7161

7.Cramer,Harald:"OntheStructureofPurelyNon-deterministicStochastic

Processes"162

Ark.Mat.,4,249-266(1961)

Editors'CommentsonPaper8180

8.Kalman,R.E.andR.S.Bucy:"NewResultsinLinearFilteringandPrediction

Theory"181
Trans.ASME,Ser.D,J.BasicEng.,83,95-107(1961)



Editors'CommentsonPapers9and10195

9.Kallianpur,G.,andV.Mandrekar:"OntheConnectionbetweenMultiplicity

TheoryandO.Hanner'sTimeDomainAnalysisofWeaklyStationaryStochas-
ticProcesses"196

Univ.NorthCarolinaMonographSer.ProbabilityStat.,No.3,385-396(1970)
10.Kallianpur,G.,andV.Mandrekar:"MultiplicityandRepresentationTheoryof

PurelyNon-deterministicStochasticProcesses"208

TheoryProbabilityAppl.,10(4),553-581(1965)
Editors'CommentsonPapers11and12237

11.Cramer,Harald:"StochasticProcessesasCurvesinHilbertSpace"238

TheoryProbabilityAppl.,9(2)169-179(1964)

12.Cramer,Harald:"AContributiontotheMultiplicityTheoryofStochastic
Processes"249

Proc.FifthBerkeleySymp.Stat.Appl.Probability,II,215-221(1965)
Editors'CommentsonPapers13and14256

13.Kailath,Thomas:"AnInnovationsApproachtoLeast-SquaresEstimation.PartI:
LinearFilteringinAdditiveWhiteNoise"257

IEEETrans.Automat.Control,AC-13(6),646-655(1968)

14.Kailath,Thomas,andPaulFrost:"AnInnovationsApproachtoLeast-Squares
Estimation.PartII:LinearSmoothinginAdditiveWhiteNoise"267

IEEETrans.Automat.Control,AC-13(6),655-660(1968)
Editors'CommentsonPaper15273

15.Mandrekar,V.:"OnMultivariateWide-SenseMarkovProcesses"274

NagoyaMath.].,33,7-19(1968)
Editors'CommentsonPaper16287

16.Kailath,Thomas:"TheInnovationsApproachtoDetectionandEstimation
Theory"288

Proc.IEEE,58(5),680-695(1970)
Editors'CommentsonPaper17304

17.Cramer,Harald:"StructuralandStatisticalProblemsforaClassofStochastic
Processes"305

TheFirstSamuelStanleyWilksLectureatPrincetonUniversity,March17,1970,1-30(1971)
Editors'CommentsonPapers18and19335

18.Kadota,T.T."NonsingularDetectionandLikelihoodRatioforRandomSignals
inWhiteGaussianNoise"336

IEEETrans.Informa.Theory,IT-16(3),291-298(1970)
19.Shepp,L.A.:"Radon-NikodymDerivativesofGaussianMeasures"344

Ann.Math.Stat.37(2),321-354(1966)
Editors'CommentsonPaper20379
20.Ivkovich,Z.,andYu.A.Rozanov:"OntheCanonicalHida-CramerRepresenta-

tionforRandomProcesses"380

TheoryProbabilityAppl.,16(2),351-356(1971)

AuthorCitationIndex387

SubjectIndex391




	page1
	page2
	page3
	page4

