THE A?NALS
0)
MATHEMATICAL

STATISTICS

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

THE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL STATISTICS

Contents

PAGE
Asymptotic linearity of a rank statistic in [regression parameter.. . JaNA JURECKOVA 1889
On the matrix renewal function for Markov renewal processes........... J. KerLson 1901
On the probability of large deviations and exact slopes......... GeraLp L. Sievers 1908

Inequalities of Chebyshev type involving conditional expectations
L. Marrows aAND DoNaLp RicHTER 1922

Contributions to the x-sample problem: a symmetric statistic......... M. ScruULzZER 1933

Asymptotic behavior of Wilcoxon type confidence regions in multiple linear regression
Hira Lavn Kouvr 1950

The Markov inequality for sums of independent random variables
S. M. SamueLs 1980

- The law of the iterated logarithm for mixing stochastic processes
WaLTER PHILIPP 1985

Asymptotic normality of simple linear rank statistics under alternatives II
VAcrav DuPAT AND JAROSLAV HAJEK 1992

On Bartlett’s test and Lehmann’s test for homogeneity of variances
ARIAKI SUGIURA AND Hisao Nagao 2018

On the distributions of the ratios of the roots of a covariance matrix and Wilks’ cri-
terion for tests of three hypotheses
K. C. S. PiLra1, S. AL-ANI AND G. M. Jouris 2033

Asymptotic normality of linear combinations of functions of order statistics
GALEN R. SHORACK 2041

Asymptotic expansions of the distributions of the likelihood ratio ecriteria for
covariance matrix.................. e e NARIAKI SUGIURA 2051

Consistent estimates of the parameters of a linear system
WiLriam N. ANDERSON, JR., GEORGE B. KLEINDORFER,
PauL R. KLEINDORFER AND MICHAEL B. WoODROOFE 2064
Jackknifing U-statisties...c..ovueenieniininiiiniiiinienn... James N. ARVESEN 2076

Rank order tests for multivariate paired comparisons
HaroLp D. SHANE AND MaDAN L. Purr 2101

Weak qualitative probability on finite sets..................... PeTER C. F1sEBURN 2118
Continued on back cover

Vol. 40, No. 6—December 1969

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



