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CORRECTION NOTE

CORRECTION TO
“ON TESTS OF EQUALITY OF TWO COVARIANCE MATRICES”

By N. Gigg,

Indian Institute of Technology, Kanpur

With regard to this note which appeared in Ann. Math. Statist. 39 275-277,
it must be pointed out that the test based on tr sx(s; + s,)™* was suggested
by K. C. 8. Pillai (1955) Ann. Math. Statist. 26 117-121, The result that it is
locally best invariant is due to the author.

—

1764

3:]
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to é

220

1

_&

The Annals of Mathematical Statistics. STOP\

WWW.jStor.org



