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Object

Bayesian Statistics recently has flourished in Brazil,
in partitular at UFRJ a group of workers have been quite active in this
_area. The purpose of this paper is to make available to this group and
their students a 1list of books which take this wview of statistics.
Unavoidably some material has been omitted or wrongly stated and the
author would be grateful in learning of any such omjissions.
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I - TEXT BOOKS

1 - Aitchinson,J. and Dpnsmore,I.R. ( 1975 ) - Statistical
Prediction Analisys .
Cambridge University Press.

2 - Bauwens,L. ( 1984 )- Bayesian Full Information Analysis of
Simul taneos Equation Models using Integration by
Monte Carlo.
cpringer - Verlag.

3 - Berger,J. ( 1986 )- Multivariate Estimation: Bayes, Empirical
Bayes and Stein Approaches.
SIAM. ‘ - ' .

4 - Berger,J. ( 1985 )- Statistical Decision Theory and Bayesian

Analysis( 2nd Ed.). (ist Ed. Statistical Decision Theory

Foundations Concepts and Methods - 1980).
Springer. — Verlag.

S - Bernardo,J.M.’ { 1981 ) - Biocestatistica: Una Perspectiva
Bayesiana . ' '
Vicens - Vives. : .

& - Box,G.E.P. and Tiao,G.C. { 1973) - Bayesian Inference in

Statistical Analysis.
Addison - Nesley.

7 - Bretthors,G.L. ( 1988 )~'Bayesian Spectrum Analysis and
‘ Parameter Estimation .
s Springer — Verlag. iy

8 - Broemeling,L.D. ( 1985 )- Bayesian Analysis of Linear Models.
Marcel Dekker (n2 60).

9 - de Finetti,B. ( 1972 )- Probability, Introduction and
Statistics. The Art of Guessing .
Wiley. v

10 - de Finetti,B. ( 1974 )- Theory of Probability: A Critical
Introductory Treatement (Vol 1).
Wiley.
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de Finetti,B. ( 1975 )- Thnary”n¥“Probabiiity: A Critical
Introductory Treatement (Vol 2). '
Wiley.

De Goot,M.H. ( 1978 )- Optimal Statistical Decisions.
McGraw Hill. R '

Good,1.d. .( 195@ )- Probability and Weighting of Evidence.
Griffin.

Good,1.d. ( 1965 )- The Estimation of Probabilities: An
Essay on Modern Bayesian Methods.
MIT Press. '

Good,1.J. ( 1983 )- Good Thinkings The Fondations of
Probability and Statistics.
University of Minnesota Press.

Harkema,R. ( 1971 )- Simultanecus Equationss A Bayesian
Approach. '
Rotterdam University Press. .

Hartigan,J.A.  ( 1983 )- Bayes Theory -
Springer = Verlag.

Hey,J.D. ( 19835 )-— Data in Doubt: An Introduction to
Bayesian gtatistical Inference for Economists.
(ist Print, Martin Robertson, 1983).
Basil Blackwells.

iversen,G.R. ( 1984 }- Bayesian Statistical Inference.
Sage Publications. : :

Jeffreys,H. ( 1985 )- Theory of Probability.!
Oxford University Press. '

Jeffreys,H. 1973 )}- Scientific Inference.
Cambridge University Press. :

La Valle,I.H. ( 1970 )- An Introduction to Probability,
Decision and Inference.. . .
Holt,Rinchart e Winston.

Leamer,E.E. ( 1978 )- gpecification Searches.
Wiley. '
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.24 —mLee P. M.“W( 1989 . )~ Bayasian Statistzcs: An Introductlon..wy,,ﬁ,f;47
Dxford Unlver51ty Press (Grlffln) o

25 - Lempers,F. B ( 1971 ) - Posterlor Probabxlities of
Alternative Linear Maodels. .
Rotterdam University Press.

26 - Lindley,D.V. ( 19653, )~ Introduction to Probability and
Statistics from a Bayesxan Vlewp01nt.
Part I - Probability. R
Cambridge Unlver51ty Press.

27 - Lindley,D.V. ( 19465 )- Introductlon to Probability and
Statistics from a Bayesian Vlewpolnt
Part 1II -~ Inference.
Cambrldge University Press.

28 - Lindley,D.V. ( 1971 )-Bayesian statistics: A Review.

SIAM,.

29 - Maritz,J.S. and Lwin,T. { 1989 )- Empirical Bayes Method
(2nd Ed) (1ist Ed., Methuen 1970). '
Chapman Hall. ; S

3@ - Martz,H.F. and Walker,R.A. ( 1982 )- Bayesian Reliability
Analisys. " '
Wiley.

31 - Mosteller,F. and Wallace,D.L. - ( 1984 )- Applied Bayesian
and Classical Inference(an £d}.
(1st Ed., Inference and Disputed Quthorshlp: The
Federalist, Addison Wesley, 19&4). .
Springer -~ Verlag. I '

- Novick,M.R. and Jackson,P.H. ( 1974 )- Statistical Methods
for Educational and Psycolaglcal Researdh.
s McGraw Hlll.
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33 - O’Hagan,é. { 1988 )— Probabilit&iﬂﬂethods and Measurements.
Chapman Hall.

34 - Phillips,L.D. ¢ 1973 Bayesian Statist:s for the Soc1a1
Scientists. -
Thomas y Crowell Cia. o

33 - Pilz,d. ( 1983 - anesian' Estimation and Experimental
Design in Linear Regression Models.
Teubner — Texte (L91p21g).
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- Pollard W.E. ~ ( 1986 )= Bay-sian Btatistics far Evaluation
‘ Research. :
Sagequbllcatlons.

- Press,S5.J. - ( 1982 )- Applied Multivariate Analisys: Using
Bayesian and Frequentist Methods of Inference (2nd Ed).
(1st Ed., Applied Multivariate Analysis, Holt,
Rinchard e Wiston, 1972).

Krieger.

~ Press,S.Jd. ( 1989 )- Bayesian Statistics: Principles,
Models and Appllcatlons.h
Wiley.

~ Raiffa,H. and Schlaifer,R. ( 1961 y— Applied Statistical
Decision Theary. _
Harward University Press.

~ Rosenkrantz,R.D. ( 1977 )- Inference, Method and Decisions
Towards a Bayesian Philosophy of Science.
Reidel. ' .

-~ Savage,Il.R. {( 1968 )- Statistice: Uncertaznty and Behaviour.
Houghton Miffin.

- Savage,L.J. ( 1954 )- The Foundations of Statistics.
Wiley. - T

- Schlaifer,R. ( 1961 )- Intraductxon to Statistics for
Business Decision. : -
McGraw — Hill.

— Schmitt,S.A. ( 1969 )- Measuring Uncertainty: An Elementary
Introduction to Bayesian Statistics.
Addlson - Wesley. "

. Vijn,P. ( 1980 )- Prior Information in Linear Models.

Rlesunlver51tent te Gronlngen.

- Winkler,R.L.{( 1972 }- An Intraductinn to Bayesian Inference

and Decision.
Holt, Hinehart e Wiston. '
- Zellner,A.( 1971 )- An Introducticn to Bayesian Inference
in Econcmetrics.
Wiley. ‘
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- Aykac,A. and Brumat,C. (Eds)( 1977 )~ New Developements in
the Applications of Bayesian Methaods.
North - Holland.

- Bell,D.E., Raiffa,H. and Tversky,A. (Eds) ( 1988 ) -
Decision Making: Descriptive, Normative and
Prescritive Interactions.

Cambridge University Press.

- Bernardo,J.M., De Groot,M.H., Lindley,D.V. and Smith,A.F.M.
(Eds) ( 1988 )- Bayesian Statistics.
Valencia University Press.

- Bernardo,J.M., De Groot,M.H., Lindley,D.V. and Smith,A.F.M.
(Eds) ( 1985 )~ Bayesian Statistics 2.
‘North Holland and Valencia University Press.

v

~ Bernardo,J.M., De Groot,M.H., Lindley,D.V. aﬁd Smith,A.F.M.
(Eds) (.1988 )~ Bayesian Statistics 3.
Claredon Press.

- De Grooct,M.H., Fienberg,S.E. and Kadare,J.B. (Eds) { 1986 })-
Statistics and the Law. ‘
Wiley.

- Fienberg,S.E. and Zellner,A. (Eds) ( 1975 )- Studies in
Bayesian Econometrics and Statistics.
North Holland.

~ Florens,J. P.,Mouchart M., Raoult,J.P., Simar,L. and Smith,A.F.M.
( 1983 )- Spacxfying Statisti:tl Hodnln from Parametric to
Nen — Parametric using Bayesian and Non - Bayesian e
Approaches. Lectures Notes in Statistics nB@ 16.
Springer — Verlag.

~ Goel,P.K. and Zellner,A. (Eds) ¢ 1¥84 )- Bayesian Inference and
Decision Techniques with Applications: Essays in
Honor of B. de Finetti .
North Holland.
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- eupta,s.s;’hnd?Maaré;b.sﬁ“(eas)*t"1977')4'stat1stic.1 R
Decision Theory and Related Topics II. :
Academic Press. :

- Gupta,S.5. and Berger,J. (Eds) { 1982 )-— Statistical
Decision Theory and Related Topics III.
Academic Press.

- Gupta,s.S. and Berger,J. (Eds) ( 1988 )~ Statistical
Decision Theory and Related Tapics IV.
Springer — Verlag.

- Harper,W.L. and Hooker,C.A. (Eds) ( 1976 )~- Foundations of
Probability Theory, Statistical Inference and
Statistical Theories of Sciences. (Vol I - 1V).
Reidel. '

- Hodges,J., Geisser,J., Press,S5.J. and 7Zellner,A. (Eds) ( 1989 )-
Bayesian and Likelihood Methods in Statistics and ’
Econometrics: Essays--in Honor of Georg A. Barnard.

North Holland. _ '

- Kadane,J.B. (Ed) ( 1984 )- Robusteness of Bayesian Analysis.
North Holland. : o

- Kyburg,H.E. and Smokler,H.E. (Eds) ( 1964 y- Studies in
Subjective Probability. . . ; :
Wwiley. ’ o

~ Meyer,D.1. and Collier,R.O. (Eds) ( 1970 )- Bayesian Statistics.
Peacock (Itaska, IL).

- Savage,L.J. and al. ( 1962 )~ The Foundations of Statistical
' Inference: A Discussion. : )
‘Maethuen. ) ' : o

- Spall,d.C. (Ed) { 1988 )1;Béyesian Analysis of Time Series and :

Dinamics Models.
Marcel Dekker ( n@ g4).

- Viertl,R. (Ed) ( 1987 )- Probability and Bayesian Statistics
Plenum Press. . R .

- Zellner,A. (Ed) ( 1960 )- Bayesian Analysis in Econometrics and
Gtatistics: Essays in Honor of Harold Jeffreys.
North.Holland.’ e T R A
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- Aitchison,a; ( 1970 )~ Choice Against Chance: An Introduction to
Statistical Decision Theory.
Addison - Wesley.

- Bunn,D.W. ('1984 )— Applied Decision Analysis.
McGraw Hill.

- Cyert,R.M. and De Groot, M.H. ( 1987 )- Bayesian Analysis and
Unzertainty in Economic Thecry. i
Chapman and Hall.

—~ Ferguson,T. S. ( 1967 )~ Mathematical Statistics: A Decision -
Theoretic Approach. o
Academic Press.

- French,S. (1986} —~ Decision Theory- an Introduction to the
Mathematics of Rationality. - ' -
Ellls - Horwood.l - .

- La Valle,l. H. 1978 )- Fundamentals of Decision Analysis.
Holt Rinebhart e Winston.

- Lingreen,B.W. ( 1971 )~ Elements of Decision Theory.
McMillan. :

- Lindley,D.V. ( 1985 )- Making Decision.
Wiley. . '
- Ralffa H. ( 1968 )— Decision Analysis.
Addlson - Wesley.
£ ’ ‘
1@ < Smith,J.Q. ( 1988 - Decision Analysxs* A Bay951an Approach.
Chapman - Hall. : 4

~ Wald.A. ( 1950 )- Statistical Decision Functions.
Wiley.
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