308 REVIEWS AND DESCRIPTIONS OF TABLES AND BOOKS

and where,
T = Zx n
=1
& =2 (w—2"/(n-1),
=1
and

Vnk = t(n — 1, u.\/n, 1— P).

Here i(f, 8, €) [1] is the 100¢ percentage point of the non-central ¢ distribution with
f degrees of freedom, & is the measure of non-centrality in the definition of ¢, and ua
is.the 100(1 — «) percentage point of the unit normal distribution with zero mean.

By use of the tables (especially Table IV) and iteration of the approximations
given by Johnson and Welch in [1] the authors obtain values of the coefficient
V/nk to 48, forn = 5(1)20(5)50(10) 100(100) 300, for P and o = .90, .95, .99.
A method for determination of these coefficients is given in [1], but the calculations
are, of course, quite tedious, so that the present tables render a valuable service
for practical applications to one-sided tolerance limits.
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Let Si/n1, Sa/n. denote independent covariance matrices arising from samples
of sizes n; and n, from two p-variate normal populations, and U® = trace S;'S;,
where s is the number of non-zero roots. Two approximations are compared with the



