




















The exact distribution of ¢ is unknown. However,
let N’ be defined by the equation
var c=73/N’,i.e., N'="*/var c, (6.7)

where var ¢ is given by (6.6) or (6.6”). N’ will be
called equivalent random sample size for estimating .
The results of sections 4.2-4.4, then, will approxi-
mately hold with N and M replaced by equivalent
random sample sizes N’ and M’. N’; in general,
will not be an integer, but this presents no difficulty
either in theory or in calculations. If [2N’] is the
largest integer in 2N’, we will simply interpolate
between the percentiles of x* for [2N’] and [2N']+1
degrees of freedom to obtain the percentile points
of 2N’¢/y. Similarly, for F(2N’,2M’) of section 4.4.

Erample 6. Let a(s)=a(—s)=e*, s>0, u>0.
Also, let p=¢7# so that a(s)=p*. From (6.6)
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if pu7'1s large. Hence, the equivalent random sample
size N'>~=uT/2.

In case of a discrete sample, we obtain from (6.67)
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so that N'~N(1—p)/(14p).

For example, if e #=p=0.5, p=0.69315, 2N'=
0.693157 in the continuous sample case, and 2N’ =
2N/3 in the discrete sample case.

Let
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Then
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is a consistent estimate of «(s).

From the joint distribution of z(#) and z(t+s),
obtained from Siddiqui’s [1961] equations (5.8) and
(5.9) by setting n=2, we also find the following:

E(z(t+9)[2(t)) =a(s) 2 (1) +v(1—als)),

so that the regression of z(t-+s) on z(1) is linear.
However,

var (2(t-+s)|2(t) =v*(1—a(s))*+2ya(s) (1—a(s)2 (1),
(6.11)

(6.10)

is not independent of z(¢).
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