THE ANNALS

of
MATHEMATICAL
STATISTICS

FOUNDED AND EDITED BY H.C.CARVER, 1930-1938
EDITED BY 8, 8. WILKS, 1938-1949

TaE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL STATISTICS

Contents

A Theory of Some Multiple Decision Problems, I........ E. L. LEEMANN
Estimates for Global Central Limit Theorems...RaLpH PALMER AGNEW
Variances of Variance Components: II. The Unbalanced Single Classi-
fication. . . ..o Joun W. Tukey
Some Properties of Generalized Sequential Probability Ratio Tests
J. Kierer anD LioNEL WEISS
The Minimum Distance Method. . . . .................... J. WorLrowiTz
Statistical Inference About Markov Chains
T. W. ANDERSON AND LEo A. GoobMAN
Multistage Statistical Decision Procedures
M. A. Girsuick, S. KaruN, anp H. L. RoypeEN
On a Characterization of the Normal Distribution from Properties of
Suitable Linear Statistics............................. R. G. Lana
On the Estimation of Autocorrelation in Time Series
Z. A. Lomnick1 anp S. K. ZAREMBA
Approximations to the Power of Rank Tests. .......... Cuia Kuger Tsao
Some Uses of Quasi-Ranges. .. ............................. J. T. Cuu
Modified Randomization Tests for Nonparametric Hypotheses
MEeYER Dwass
On Certain Two-sample Nonparametric Tests for Variances
BALKRISHNA V. SUKHATME
Multi-factor Experimental Designs for Exploring Response Surfaces
G. E. P. Box anp J. S. HUNTER
Notes:
Consistency of Certain Two-sample Tests
J. R. BLum anNp LioNEL WEIss
A Note on Truncation and Sufficient Statistics. ... WALTER L. SmiTH

PAGE

26

43

57
75

89
111
126
140
159
173
181
188
195

242
247

(Continued on outside back cover)

Vol. 28, No. 1 — March, 1957

[Z8 (€
y
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to é,%a%

The Annals of Mathematical Statistics. RIKOIS ®

Www.jstor.org



THE ANNALS
OF MATHEMATICAL STATISTICS

EpiToR
T. E. HARRIS
As880CIATE EDITORS

Z. W. BIRNBAUM HERMAN CHERNOFF J. M. HAMMERSLEY
DAVID BLACKWELL WILFRID J. DIXON J. WOLFOWITZ

WITH THE COOPERATION OF.

R. L. ANDERSON

D. A. 8. FRASER
J. L. Hopazs, Jr.
SamunL KARLIN

F. J. Masspy
G. E. NoETHER
Howarp Rarrra

K. L. Cauna OscAR KEMPTHORNE H. E. RossINs
D. R.Cox J. C. Kinrer Wavter L. Smite
J.F. DALY C. H. Krarr MivToN SoBEL
D. A. DARLING W. H. KrusgAL C. M. StEIN
Cyrus DERMAN SoromMoN KULLBACH D. R. Truax

J. L. Doos L. M. LeCanx LioNEL WEIss

Past EDITORS OF THE ANNALS

H. C. CARVER, 1930-1938 T. W. ANDERSON, 1950-1952
8. 8. WiLxs, 1938-1949 E. L. LeaMANN, 1953-1955

Published quarterly by the Institute of Mathematical Statistics in March,
June, September and December at Baltimore, Maryland.

=

Subscription Rates. Current issues are $12 per volume (four issues of one calendar
year) in the U. S. and Canada, $10 per volume elsewhere. Single issues are $3.50. Back
numbers are $12 per volume, $3.50 per issue, $200 for the first 256 volumes, $10 per addi-
tional volume purchased at the same time as Volume I through XXV.

Communications concerning subscriptions, back numbers, payment of dues, etc.,
should be addressed to A. H. Bowker, Treasurer, Department of Statistics, Stanford Uni-
versity, Stanford, Calif.

Communications concerning membership, changes of address, etc., should be ad-
dressed to George E. Nicholson, Jr., Secretary, Department of Statistics, University of
North Carolina, Chapel Hill, N. C. Changes of address. which are to become effective for a
given issue of the Annals should be reported to the Secretary on or before the 10th of the
month preceding the month of issue.

Editorial Office. The Ranp Corporation, 1700 Main St., Santa Monica, Calif., T. E.
Harris, Editor.

Preparation of manuscripts. Manuscripts should be submitted to the editorial
office. Each manuscript should be typewritten, double spaced, with wide margins at sides,
top, and bottom, and the original should be submitted with one additional copy, on paper
that will take corrections. Dittoed or mimeographed papers are acceptable only if com-
pletely legible. Footnotes should be reduced to a minimum, and where possible replaced by
remarks in the text, or a bibliography at the end of the paper; formulae in footnotes should
be avoided. References should follow current Annals style.

Figures, charts, and diagrams should be professionally drawn on plain white paper or
tracing cloth in black India ink twice the size they are to be printed.

Authors are asked to keep in mind the typographical difficulties of complicated mathe-

(Continued on tnside back cover)

Entered as second-class matter at the Post Office at Baltimore, Maryland, under the act of March 3, 1879

ComPOSED AND PRINTED AT THE

WAVERLY PRESS, Inc., BALTiMORE, MARYLAND, U. 8. A.
S ————



