THE ANNALS
of

MATHEMATICAL
STATISTICS

(FOUNDED BY H. C. CARVER)

THE OFFICIAL JOURNAL OF THE INSTITUTE
OF MATHEMATICAL STATISTICS

Contents

Locally Best Unbiased Estimates. E. W. BARANKIN..........coooiviiininn 477

A Sequential Decision Procedure for Choosing one of Three Hypotheses Con-
cerning the Unknown Mean of a Normal Distribution. MirToN SOBEL

AND ABRAHAM WALD. . ..ottt ittt ettt et iiiaaa e, 502
Moments of Random Group Size Distributions. JouN W.TUREY............ 523
The Power of the Classical Tests Associated with the Normal Distribution.

T WOLFOWITZ . . . . et ettt e et e et aa e ienanees 540
Application of the Method of Mixtures to Quadratic Forms in Normal Vari-

ates. HERBERT RoBBINS AND E. J. G. PITMAN. ......... .ol 552

The Joint Distribution of Serial Correlation Coefficients. M. H. QUENOUILLE 561

On the Estimation of the Number of Classes in a Population. Lro A.
GOODMAN . .. eeieeieiiiainnnns e 572

Concerning Compound Randomization in the Binary System. Jon~E.WaLsu 580
The Distribution of Extreme Values in Samples Whose Members are Subject

to a Markoff Chain Condition. BENJAMIN EPSTEIN.................... 590
Notes:
Note on the Consistency of the Maximum Likelihood Estimate.
ABRAHAM WALD. ... tvteeereeeereeeeeessosesssnssssasssasesssosnnns 595
On Wald’s Proof of the Consistency of the Maximum Likelihood Estimate.

. WOLFOWITZ.. . v vvevreneees soaneaceesonesassssssasasasasosannns 601
A Note on Random Walk. HERBERT T.DAVID............c.coieiinnnn, 603
Numerical Integration for Linear Sums of Exponential Functions.

ROBERT E. GREENWOOD. .. 0vtvvtiieiennnnnnsnnocossssesoccennnnns 608
Smoothest Approximation Formulas. ARTHUR SARD................... 612
On the Power Function of the ‘“Best’ t-test Solution of the Behrens-

Fisher Problem. JOHNE. WALSH.......oiitvitiiiieineinennennes. 616
A Note on Fisher’s Inequality for Balanced Incomplete Block Designs.

R. G ROSE. . . oottt et eeetaneeneeaetaneenneeaaaaaeeneasnas 619
AbStTacts Of PADPEIB. .. .eutttvtiree ettt e 620
News and NOICES. .o vrereenenn et etaeetaiet it aaaanns 624
Report on the Boulder Meeting of the Institute..............coovivevvienn. 626

Vol. XX, No. 4 — December, 1949

[
Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to @/ )2
The Annals of Mathematical Statistics. IIK@IS

A

L ®
www.jstor.org



