THE AJI\FTNALS
0
MATHEMATICAL
STATISTICS

FOUNDED AND EDITED BY H. C. CARVER, 1030-1938
EDITED BY 8. 8. WILKS, 1938-19049

TBE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL STATISTICS

Contents

PAGE

The Empirical Bayes Approach to Statistical Decision Problems.. . HERBERT ROBBINS 1
Local and Asymptotic Minimax Properties of Multivariate Tests
N. Gir1 anp J. KieFer 21
Asymptotic Behavior of Expected Sample Size in Certain One Sided Tests
R. H. FARrReLL 36

Robust Estimation of a Location Parameter........................ PeTER J. HUBER 73’

Asymptotic Efficiency of a Class of c-Sample Tests. ............... MapaN Lar Purr 102
Rank Tests for Paired-Comparison Experiments Involving Several Treatments
K. L. MEHRA 122
A Class of Nonparametric Tests for Independence in Bivariate Populations
S. BEUCHONGKUL 138
Some Basic Theorems of Distribution-Free Statisties. ................. C. B. BeLL 150
Consistent Estimates and Zero-One Sets
Lzro BremMAN, LuciEN LECAM AND LORRAINE ScHWARTZ 157
Sequential Tests for the Mean of a Normal Distribution II (Large ¢)
JoEN BREARWELL AND HERMAN CHERNOFF 162
A Sequential Procedure for Selecting the Population With the Largest Mean From k&
Normal Populations. ........... ... ... ... i .. Epwarp PauLson 174
On the Likelihood Ratio Test of a Normal Multivariate Testing Problem....N. Girt 181
Tests for the Equality of Two Covariance Matrices in Relation to a Best Linear Dis-
criminator Analysis. .............. e A. P. DEmMPSTER 101
Monotonicity of the Power Functions of Some Tests of the Multivariate Linear Hy-
pothesis................. S. Das Gurra, T. W, ANDERSON AND G. S. MUDHOLEAR 200
Monotonicity of the Power Functions of Some Tests of Independence Between Two
Sets.of Variates............................ T. W. ANDERsSON AND S. Das Gurra 208
Effect of Truncation on a Test for the Scale Parameter of the Exponential Distribution
A. P. Basvu 209
The Twenty-Seven Per Cent Rule.................. JouN Ross AND R. A. WEITZMAN 214
On Sampling Schemes Providing Unbiased Ratio Estimators.......... P. K. PaTHAK 222
A Review of the Literature on a Class of Coverage Problems
WirLiam C. GUENTHER AND PAUL J. TERRAGNO 232
Multivariate Beta Distributions and Independence Properties of the Wishart Dis-
tributions.......... ... .. ... INGRAM OLKIN AND HERMAN RUBIN 261
Linear Forms in the Order Statistics From an Exponential Distribution
Evutor A. Tanis 270
Distribution of Sum of Identically Distributed Exponentally Correlated Gamma-
Variables.................. .. ... . SamueL Kotz anp JouN W. Apams 277
Tables of the Logarithmic Series Distribution
E. WiLLiaMsoN AND M. H. BRETHERTON 284

(Continued on back cover)

Vol. 35, No. 1—March, 1964

[S55 (€
%)
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to éf‘%.%
The Annals of Mathematical Statistics. MINGIS

L ®
www.jstor.org



