THE ANNALS

of
MATHEMATICAL
STATISTICS

FOUNDED AND EDITED BY H. C. CARVER, 1930-1938
RDITED BY 8. 8. WILKS, 1038-1040

THE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL SraTisTICS

Contents raon
Information Theory for Mathematncmns ........................... ....J. WoLrowrrz 351
Some Problems Connected with Statistical Inference......... e D. R. Cox 357
Asymptotic Distribution of Stochastic Approximation Procedurea ..... JeroME 8Acks 373
Admissibility for Estimation with Quadratic Loss................... SamunL KARLIN 406
On the Estimation of Parameters Restricted by Inequahtlea ........ H. D. BRUNK 437
Intersection Region Confidence Procedures with an Application to the Location of the
Maximum in Quadratic Regression........................... Davip L. WaLLacE 456
Exact Probabilities and Asymptotic Relationships for Some Statistics From m-th
Order Markov Chains...............coiiiiiiniiiiniiininnnnns Lo A. GoopMaN 476

Tests of Multiple Independence and the Associated Confidence Bounds
8. N. Rox anp R, E. BARGMANN 401

Bequential Tests for Variance Ratios and Components of Variance. ALLAN BIRNBAUM 504

Sums of Powers of Independent Random Variables. .................. J. M. 8marIro 515
The Staircase Design: Theory . ..... FRANKLIN A. GRAYBILL AND WiLLiAM E. PruIrT 523
A Note on the Fundamental Identity on Sequential Analysis. ......: R. R. BAHADUR 534

On the Statistical Treatment of Stochastic Processes
IsipoRE FLEISCHER AND ANTHONY KOOHARIAN 544

Some Remarks on Sampling with Replacement. .. ... Dxs Ras AND SarLem H. Kuamis 550
A Distribution-free Upper Confidence Bound for Pr{Y < X}, Based on Independent

Samplesof Xand Y. ..................... Z. W. BirneAUM AND R. C. McCarTy 558
On the Integrodifferential Equation of Takaca I ....................... Epaar Reicu 563
Notes:
Probabilities of Hypothesoa and Informatxon-Sta.tutlos in Sampling from Exponentn.l-
class Populations...........c....coociiiiiiiiiiniiiii orTON KuPPERMAN 5§71
On the Distribution of 2 x 2 Random Normal Determinants. ..W. L. NicaOL8ON 578
A Smooth Invertibility Theorem.....................cccoiuiiviineians J. W. Tuxey 581

On the Inversion of the Sample Covariance Matrix in a Stationary Automv% Process 585
IDDIQUI

A Problem of Berkson, and Minimum Variance Orderly Estimators. ...J. W. Tukey 588
An Elementary Theorem Concerning Stationary Frgodic Processes..... Leo BREIMAN 502

A Test of Fit for Multivariate Distributions.......................... LioneL Wriss 595
Tables for Obtaining Non-parametric Tolerance Limits ........ PavuL N. SoMERVILLE 509
(Continued on oulside dack cover)

Vol. 29, No. 2 — June, 1958

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to QJ

The Annals of Mathematical Statistics. RIKOIS ®
Www.jstor.org



