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In Section 2 of [2] a heuristic argument is given for the non-existence of a fixed
sample procedure which can guarantee the prescribed closeness condition. This
argument is however unsatisfactory, and we give here a rigorous proof. We first
remark that the problem of estimating the mean, £, of a log-normal distribution
in a manner which guarantees a prescribed closeness ¢ondition is equivalent to
the problem of estimating u + ¢°/2, in the case the observations have a 9% (u, o°)
distribution law, with an interval estimator of a fixed width, 28 say. Generalizing,
we wish to prove that there is no fixed sample interval estimator procedure for
u + f(o), f(o) being any finite real-valued function of ¢, which can guarantee a
prescribed confidence level for a system of intervals of a fixed width. Let
Yy, -+, Y, be iid random variables, having a 9(u, ¢°) distribution law. Let

¥(Y1, -+, Y,) designate a midpoint statistic for a system of confidence interwals
for u + f(o), of width 256. We show that for every ¢,
(1) infy Pucd (Y1, -, ¥a) — = f(a)] < 8} = 0

Indeed, for a given value of ¢, the minimax mid-point statistic for fixed width
interval estimator of u + f(o) is ¥ + f(o), where ¥, = n™" D 7y ¥, (see J.
Wolfowitz [1]). Hence,

infp,qu,ﬂ{l‘l’(Yl PR Yn) I "‘f(o')l < 6}

(2) < limyse Supy infn Pu,a{ N’(Yl y Ty Yn) I f("), < 6}
= lim,.. P{|U| < 8(n)*/s} = 0,
where U is a random variable having a 91(0, 1) distribution law.
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