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In a recent note in these Annals, Birnbaum and Zuckerman [1] proved that if:

(1) Xi, X., -+, X, are independent random variables with the same
distribution (i.e., form a sample),
(2) their common distribution is symmetric about zero,

then
E([ Xl + X, + - 4+ Xn [) Z ‘P(n)°E(| Xl |)7
where

1:3-5:7 -+« (2k + 1)

02k + 1) = o2k + 2) = 1.2.4.6 ... (2k)

It is the purpose of the present note to extend this to the following, more
general, result:
TaeoreMm. If

G) X1, X,, -+, X, are independent random variables,
(ii) the median of each X is zero,

then
E(X+ X+ + XD 2 Y B(X ] + | Xl + o + | Xa].
It will be convenient to let d; = E(| X;|) and
I=_Td=2B(X%|+ %]+ +]X),

so that the desired inequality becomes

E|X, + X; + -+ X.|) > o(n)-d.
Define ¢; by

€; = ‘/; zdF ’(x) )
where F;(z) is the cumulative distribution function of X;. Since

(= B(X) = - [ @ + f: 2dF () ,
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