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Section 1

SavaGe, L. J. H. (1976).
A. Fisher (with discussion).
4 441-500.

greatly influenced his seminal book on subjec-

On rereading R.
Ann. Statist.
(Savage says that Fisher’s work

tive Bayesianism. Fisher’s great ideas are ex-

amined lovingly here, but not uncritically.)

Yates, F. and Mather K. (1971). Ronald Aylmer
Fisher. In Collected Papers of R. A. Fisher (K.
Mather, ed.) 1 23-52. Univ. Adelaide Press.
(Reprinted from a 1963 Royal Statistical Soci-
ety memoir. Gives a nontechnical assessment
of Fisher’s ideas, personality and attitudes to-

ward science.)

Box, J. F. (1978). The Life of a Scientist. Wiley,
New York. (This is both a personal and an intel-
lectual biography by Fisher’s daughter, a scien-
tist in her own right and also an historian of sci-

ence, containing some unforgettable vignettes



of precocious mathematical genius mixed with
a difficulty in ordinary human interaction. The
sparrow quote in Section 4 is put in context on
page 130.)

Section 2

Fisher, R. A. (1925). Theory of statistical esti-
mation. Proc. Cambridge Philos. Soc. 22 200-
225. (Reprinted in the Mather collection, and
also in the 1950 Wiley Fisher collection Con-
This is

my choice for the most important single paper

tributions to Mathematical Statistics.

in statistical theory. A competitor might be
Fisher’s 1922 Philosophical Society paper, but
as Fisher himself points out in the Wiley collec-
tion, the 1925 paper is more compact and busi-
nesslike than was possible in 1922, and more

sophisticated as well.)

Efron B. (1995). The statistical century. Royal
Statistical Society News 22 (5) 1-2. (This is
mostly about the postwar boom in statistical
methodology and uses a different statistical tri-

angle than Figure 8.)

Section 3

FISHER, R. A. (1934). Two new properties of
mathematical likelihood. Proc. Roy. Soc. Ser.
A 144 285-307. (Concerns two situations when
fully efficient estimation is possible in finite sam-

ples: one-parameter exponential families, where
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the MLE is a sufficient statistic, and location-
scale families, where there are exhaustive ancil-
lary statistics. Reprinted in the Mather and the
Wiley collections.)

Section 4

Efron, B. (1978). Controversies in the foun-
dations of statistics. Math. Monthly
85 231-246. (The Bayes-Frequentist-Fisherian

argument in terms of what kinds of averages

Amer.

should the statistician take. Includes Fisher’s

famous circle example of ancillarity.)

Efron, B. (1982).

decision theory. Ann.

Maximum likelihood and
Statist. 10 240-356.
(Examines five questions concerning maximum
likelihood estimation: What kind of theory is
it? How is it used in practice? How does it
look from a frequentistic decision-theory point
of view? What are its principal virtues and de-
fects? What improvements have been suggested

by decision theory?)

Cifarelli, D. and Regazzini, E. (1996). De
Finetti’s contribution to probability and statis-
Statist. Sci. 11 253-282. [The second
half of the quote in my Section 4, their Section

tics.

3.2.2, goes on to criticize the Neyman-Pearson
school. De Finetti is less kind to Fisher in the

discussion following Savage’s (1976) article.]



Sections 5 and 6

DiCiccio, T. and Efron, B. (1996). Bootstrap
confidence intervals (with discussion). Statist.
Sci. 11 189-228. (Presents and discusses the
cd 4 data of Figure 2.
dence limits in Table 1 were obtained by the
BC, method.)

The bootstrap confi-

Section 7

REID, N. (1995). The roles of conditioning in
inference. Statist. Sci. 10 138-157. [This is
a survey of the p* formula, what I called the
magic formula following Ghosh’s terminology,
and many other topics in conditional inference;
see also the discussion (following the companion
article) on pages 173-199, in particular McCul-

lagh’s commentary. Gives an extensive bibliog-

raphy.]

Efron, B. and Hinkley, D. (1978).

the accuracy of the maximum likelihood esti-

Assessing

mator: observed versus expected Fisher infor-
mation. Biometrika 65 457-487. (Concerns an-
cillarity, approximate ancillarity and the assess-

ment of accuracy for a MLE.)

Section 8

Efron, B. (1993). Bayes and likelihood calcu-
lations from confidence intervals. Biometrika
803 — 26. (Shows how approximate confidence

intervals can be used to get good approximate
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confidence densities, even in complicated prob-

lems with a great many nuisance parameters.)

Section 9

Efron, B. and Gong, G. (1983).
look at the bootstrap, the jackknife, and cross-
Statist. 37 36-48. (The

chronic hepatitis example is discussed in Section

A leisurely

validation. Amer.

10 of this bootstrap-jackknife survey article.)

O’HagAN, A. (1995). Fractional Bayes factors
for model comparison (with discussion). J. Roy.
Statist. Soc. Ser. B 57 99-138. (This paper
and the ensuing discussion, occasionally rather
heated, give a nice sense of Bayesian model se-

lection in the Jeffreys tradition.)

KASs, R. and RAFtERY, A. (1995). Bayes fac-
tors. J. Amer. Statist. Soc. 90 773-795. (This
review of Bayesian model selection features five

specific applications and an enormous bibliogra-

phy.)

Section 10
ErRon, B. (1996). Empirical Bayes methods for

combining likelihoods. J. Amer. Statist. Assoc.
91 538-565

Section 11

KASS, R. and WASSERmAN, L. (1996). The

selection of prior distributions by formal rules.



J. Amer. Statist. Assoc. 91 1343-1370. (Be-
gins “Subjectivism has become the dominant
philosophical tradition for Bayesian inference.
Yet in prac- tice, most Bayesian analyses are

performed with so-called noninformative priors.

.7

Section 12

Lindley, D. V. (1974). The future of statistics-
a Bayesian 21st century. In Proceedings of
the Conference on Directions for Mathematical

Statistics. Univ. College, London.

Smith, A. (1995). A conversation with Dennis
Lindley. Statist. Sci. 10 305-319. (This is a
nice view of Bayesians and Bayesianism. The
2020 prediction is attributed to de Finetti.)
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