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practitioners of quality control who are interested in a comprehensive account of
sampling inspection as well as in the procedures and tables for its application.

Harry M. ROSENBLATT
Federal Aviation Agency
Washington, District of Columbia

50[K].—C. W. DunnNETrT & R. A. Lamm, “Some tables of the multivariate normal
probability integral with correlation coefficients 1,”’ Lederle Laboratories, Pearl
River, New York. Deposited in UMT File.

The probability integral of the multivariate normal distribution in n dimensions,

having all correlation coefficients equal to p (where necessarily — n% <p<1l),
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is given by
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This function, which we shall denote by F,p(z;, --- , k), has been tabulated for
p=3and z, = --- = z, by Teichroew [1]. In the present paper, we present a
table for the case p = 3 and 2; = --- = x,. The need for this table arose in con-

nection with a multiple-decision problem considered by one of the authors [2].

In computing the table, use was made of the fact that, for p = 0, F, p(x1, -- -,
z.) belongs to a class of multivariate normal probability integrals which can be
written as single integrals (see Dunnett and Sobel [3]), a fact which greatly facili-
tates their numerical computation. In this case, we have
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The attached table was computed by replacing the right-hand side of this identity
by the series based on the roots of Hermite polynomials described by Salzer et al.
[4]. Those tabular values marked with an asterisk have been checked by comparison
with the values obtained by applying Simpson’s rule. The values checked were
found to be systematically less than the Simpson’s rule values by an amount which
varied between .0000000 and .0000013, depending on n. This indicates that the error
in the tabular values may be no more than 1 or 2 units in 6th decimal place, but
further checks are required in order to substantiate this.

The table gives F, ys(z, - - - , z) to six decimal places, with z varying from 0 to
7.0/4/3 in steps of 0.1/4/3 for n'= 1 (1) 10, and from 1.5/4/3 to 2.1/4/3 in
steps of 0.01/4/3 forn = 1 (1) 10, 13, 18.
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51[K].—E. C. FieLLER, H. O. HarTLEY & E. S. PEARSON, “Tests for rank correla-
tion coefficients. I,”” Biometrika, v. 44, 1957, p. 470-481.

This paper is concerned with sampling determination of the approximate distri-
bution for zg = tanh'rs and zx = tanh™'rx , where rg is Spearman’s rank correla-
tion coefficient and rx is Kendall’s rank correlation coefficient, for the case of sample
of size n from a bivariate normal distribution. It is concluded that zs and zx are
approximately normally distributed if » is not too small, with var (zs) = 1.060/
(n — 3) and var (rx) = 0.437/(n — 4). Eight tables are presented. Table 1 con-
tains 4D values of three versions of var (rs) for p = 0.1(0.1)0.9 and n = 10, 30, 50;
one version is Kendall’s approximate formula (adjusted), another is the observed
value, and the third is a smoothed form of the observed value. Table 2 contains
3D values of var (rs)/[1 — (Ers)’] and 4D values of var (rx)/[l — (Erg)?, also
an average over p for each of these, for p = 0.1(0.1)0.9 and » = 10, 30, 50. Table
3 contains 3D approximate theoretical and observed values for Ezs , while Table 4
contains these values for Ezx , where p = 0.1(0.1)0.9 and n = 10, 30, 50; the second-
order correction terms for the theoretical values are also stated to 3D. Table 5 con-
tains 4D values of the observed variance of z5 and 3D values of its observed standard
deviation, likewise for Table 6 with zx , where p = 0.1(0.1)0.9 and n = 10, 30, 50.
Table 7 contains values of x* for goodness of fit tests of the normality of zs and zx
for n = 30, 50. Table 8 contains 2D and 3D values of

(Ezy — Ez)/~/var (z1) + var (2,)

for 2; and 2, representing the same correlation coefficient but with different p values
(p2 = p + 0.1); this is for the product moment correlation coefficient, Spearman’s
coefficient and Kendall’s coefficient with p = 0.1(0.1)0.8 and » = 10, 30, 50.
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52[K].—G. HorsNELL, “Economical acceptance sampling schemes,” Roy. Stat.
Soc., Jn., sec. A., v. 120, 1957, p. 148-201.

This paper is concerned with acceptance sampling plans designed to minimize
the effective cost of accepted items produced under conditions of normal production.
Effective cost per accepted item is defined to be the production cost per lot plus the
average cost of inspection per lot when apportioned equally over the average num-
ber of items accepted per lot from production of normal quality. Single-sample
plans are examined in detail. Double-sample plans are considered briefly.

An appendix contains thirty-one separate tables for single-sampling plans,



