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groups, an efficient estimate will be m’ = The efficiency

of m' relative to the conventional estimate %%,—u is (1 — p2y)~", which ordinarily

would seem to be quite large. This is easily extended to the case IT is divided
into [ strata with M, groups comprising N; individuals in the 7** stratum, when
a random sample of m; out of the M; groups in each stratum is taken. Let v;;
be the number of individuals in the jt* group of the 7t» stratum and u;; denote
the sum of the values of z for these »;; individuals. The estimate of m. becomes

Supws (- _ Ni
"o ; M [u' B -8-,,,- (v' M,)]

m N

If 2 m: = mis fixed, the large sample variance of m’’ will be a minimum if m;

=1
is proportional to M;s,,A/1 — p?, where p; is the correla,tlon between u and v
in the ¢** stratum.

In conclusion, the writer wishes to thank Professor A. Wald for his advice
and encouragement, and Mr. Henry Goldberg for several suggestions.
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SIGNIFICANCE LEVELS FOR THE RATIO OF THE MEAN SQUARE
SUCCESSIVE DIFFERENCE TO THE VARIANCE

By B. I. HarT
Ballistic Research Laboratory, Aberdeen Proving Ground

For purposes of practical application in connection with significance tests a
tabulation of the argument corresponding to certain percentage points of the
probability integral is usually more convenient than that of the probability
integral for equal intervals of the argument. A table of probabilities for the
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CORRECTION 447

2
ratio of the mean square successive difference & to the variance s°, P(Z_“’ < k) =

k
j; w(8’/s") d(8’/s"), where w(5°/s") is the distribution of 6°/s’,' has been published

recently’ with k as argument. The following table of values of §°/s* for P =
.001, .01 and .05 has been computed from it by interpolation,

Since the distribution of &'/s’, w(8’/s"), is symmetric’ about E(5%/s),
P@/s < k) = P@/s > k') if E(°/s’) — k = k' — E(3°/s"), where E(5°/s") =
2n/(n — 1).> The upper levels are rarely of practical use, since large values
of the ratio, §°/s, could arise only from a somewhat artificial set of observations,
such as alternately high and low values of the observed variable.

The computation of this table of significance levels was made at the sugges-
tion of Lt. Col. L. E. Simon.

1 For determination of «(8?/s?) cf. Joun voN NEUMANN, “Distribution of the ratio of the
mean square successive difference to the variance,’” Annals of Math. Stat., Vol. 12 (1941),
pp. 367-395.

2 B. I. Hart, ‘““Tabulation of the probabilities for the ratio of the mean square successive
difference to the variance,”’” Annals of Math. Stat., Vol. 13 (1942) p. 213.

3 Loe. cit.! p. 372 for proof of symmetry and evaluation of E(82/s2).

A CORRECTION
By M. A. GIRSHICK
U. 8. Department of Agriculture, Washington

In my article “Notes on the Distribution of Roots of a Polynomial with
Random Complex Coefficients’”’ which appeared in the June 1942 issue of the
Annals of Mathematical Statistics, the symbol > > in formulas (13), (14),

p=1 g=p+1

and (15) should be replaced by 11 H .

p=1 ¢=p+1



