THE ANNALS

of
MATHEMATICAL

STATISTICS

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

TuE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL STATISTICS

Contents
PAGE
Some Principles of the Theory of Testing Hypotheses. E. L. LEgMaNN... 1
Sample Criteria for Testing Outlying Observations. Frank E. Grusss.... 27
Distribution of the Circular Serial Correlation Coefficient for Residuals from
a Fitted Fourier Series. R. L. ANDERsON AND T. W. ANDERSON........ 59
Bayes Solutions of Sequential Decision Problems. A. WaLp anp J. WoLFo-
2 & /7 82
On the Distributions of Midrange and Semi-Range in Samples from a Normal
Population. K. C.S. PILLAL........... ... ... .0t 100
The Impossibility of Certain Symmetrical Balanced Incomplete Block De-
signs. S. 8. SHRIKHANDE. .........vuutiniuiiiiiiiinniaaaiinn, 106
Notes:
The Sampling Distribution of the Ratio of Two Ranges from Independent
Samples. RicEaRD F.LINK........ ... ... . .. ... ............... 112
A Note on the Estimation of a Distribution Function by Confidence
Limits. FRANK J. MASSEY, JR..........ooiiii ... 116
Significance Levels for a k-Sample Slippage Test. FREDERICK MOSTELLER
AND JOHN W. TUKEY. . ...\ttt 120

Adjustment of an Inverse Matrix Corresponding to a Change in One Ele-
ment of a Given Matrix. Jack SHERMAN AND WINIFRED J. MORRISON 124
A Class of Random Variables with Discrete Distributions. ALBERT

Do YV ;<A 127
The Geometric Range for Distributions of Cauchy’s Type. E. J. GuMBEL
AND R. DL KEENEY. ...ttt 133

Remark on W. M. Kincaid’s ‘“Note on the Error in Interpolation of a
Function of Two Independent Variables’’. T.N. E. GREVILLE..... 137
Remark on my paper “On a Theorem of Hsu and Robbins”’. P. Erpés. 138

Abstracts of Papers.........ootioit i 139
News and Notices........................... ST 147
Report of the New York Meeting of the Institute....................... ..
Minutes of the Annual Membership Meeting, New York, December 28,1949. .. 155

Report of the President of the Institute............................0. ... 155

Report of the Secretary-Treasurer of the Institute......................... 160

Report of the Editor of the Annals. .. .o e e 163
e

Vol. 21, No. 1 — March, 1950

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Mathematical Statistics. IIKOIS

o

o 2

®

WwWw.jstor.org



THE ANNALS

OF MATHEMATICAL STATISTICS

EbpiTor
T. W. ANDERSON

AssociaTE EpITORS

R. C. BOSE M. A. GIRSHICK ALEXANDER M. MOOD
W. FELLER E. L. LEHMANN JOHN W. TUKEY
WITH THE COOPERATION OF
M. S. BARTLETT PauL S. DwyYER J. NEYMAN
DAviD BLACKWELL CHURCHILL EISENHART H. E. RoBBINS
GeorgE W. BrRowN T. E. HArris S. N. Roy
HaraLp CrAMER PauL G. HoeL HENRY SCHEFFE
WiLLiaMm G. COCHRAN HaroLp HoTELLING WALTER A. SHEWHART
J. F. DALy Howarp LEVENE A. WaLp
W. Epwarps DemING WiLLiam G. Mabow JacoB WoLFowiITZ
J. L. Doos H. B. ManN Max A. WoODBURY

FREDERICK MOSTELLER

Published guarterly by the Institute of Mathematical Statistics in March, June,

September an

General
Office:

Editorial
Office:

Subscription
Price:

December at Baltimore, Maryland.
i

INSTITUTE OF MATHEMATICAL STATISTICS

Business Administration Building, University of Michigan,

Ann Arbor, Michigan

C. H Fischer, Secretary-Treasurer

This address should be used for all communications concerning
membership, subscriptions, changes of address, back numbers,
etc., but not for editorial correspondence. Changes in mailing
address which are to become effective for a given issue should be
reported to the Secretary on or before the 15th of the month
preceding the month of that issue.

Department of Mathematical Statistics, Columbia University,
New York 27, New York

T. W. Anderson, Editor

Manusecripts should be submitted to this address; each manu-
script should be typewritten, double-spaced with wide margins,
and the original copy should be submitted (preferably with one
additional copy). Footnotes should be reduced to a minimum
and whenever possible replaced by a bibliography at the end of
the paper; formulae in footnotes should be avoided. 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 requested to keep in mind typo-
graphical difficulties of complicated mathematical formulae.
Authors will ordinarily receive only galley proofs. Fifty reprints
without covers will be furnished free. Additional reprints and
covers furnished at cost.

$10.00 per year inside the Western Hemisphere; $5.00 elsewhere.
Single issues $3.00. Back numbers are available at $10.00 per vol-
ume or $3.00 per single issue.

COMPOSED AND PRINTED AT THE

WAVERLY PRESS, Inc., BALriMORE, MARYLAND, U. 8. A.

tter at the Post Office at Baltimore, Maryland, under the act of March 3, 1879.

d-class

Entered as

Copyright, 1950, by the Institute of Math ical Statisti

For permission to copy or reproduce any of the material in this issue, apply to the Secretary.



