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pp. 85-88) which appeared in Mathematical Reviews, Vol. 9 (1948), p. 470, I
stated that “a more simple and elegant, and equally general, expression is ob-
tainable by a simple adaptation of formula (41), p. 215, of J. F. Steffensen’s
book, Interpolation.”

This statement is not entirely correct and is also misleading in its implications
since Dr. Kincaid’s expressions are actually more general in certain respects, and
simplicity and generality are not the only considerations nor, in this case, the
most important ones. In setting up an expression for the remainder in an inter-
polation formula, the primary objective is to secure an efficient appraisal of the
remainder. In this respect, Dr. Kincaid’s expressions are superior as they involve
only the higher derivatives of the function it is desired to represent, whereas
Steffensen’s method would always involve a first derivative term in such a way
as to prevent any refinement of estimates of the error by introducing additional
given values.

e
REMARK ON MY PAPER “ON A THEOREM OF HSU AND ROBBINS”

By P. Erpos

Syracuse University

Professor Robbins kindly pointed out that in my paper mentioned in the title
(Annals of Math. Stat., Vol. 20 (1949), p. 286—291) I have misquoted a statement
in the paper of Hsu and Robbins (“Complete Convergence and the Law of
Large Numbers” Proc. Nat. Acad. of Sct., Vol. 33 (1947), p. 25-31). I attribute

to Hsu and Robbins the conjecture (notations of my paper) that if 3 M, < o

ne=1
then (1) and (2) hold, and proceed to give a counter example. However, the
conjecture of Hsu and Robbins is not the above false one but the following: If

E M, <  and (1) holds then (2) also holds. This conjecture is true and is in
ne=l

fact proved in my paper.

Professor Robbins also points out that a slight modification of my theorem
can be stated in a more concise form as follows: Let X; , X, , - - - be a sequence of
independent random variables having the same distribution function F (z), and let

Yo=(1/n) Xi+ - + X,)
Then the necessary and sufficient condition that

Zl PllYn| > €} < w, for every e > 0,
is that

o

L ¢ dF(z) = 0, [: & dF(z) < .
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