
Destouches insists that u is not the usual wave function, 
even though as a function it depends on the arguments P , T of 
a four-dimensional continuum. It is pointed out that P and M 
are not identical, that P is merely the argument of the function u. 
Finally, however, when it comes to writing down equations for 
u, they turn out to be Schrddinger equations, with (usually unde
termined) non-linear t e rms added. In spite of some effort on 
the part of this reviewer, no clear physical theory or model 
emerged. This i s , of course , a very subjective reaction, and 
other readers may be more, successful. 

P . G . Bergmann, Syracuse University 

Statistical Est imates and Transformed Beta-Variable s, 
by Gunnar Blom. Wiley, New York, 1959, 176 pages. $5 ,00 . 

This book deals with a variety of statist ical topics, such 
as estimation of pa rame te r s , transformations of var iables , order 
s tat is t ics and use of probability paper (and various plotting rules) 
in est imation theory. The author shows the connection of these 
and other topics by use of the probability integral t ransformation, 
which leads to a uniform distribution in the domain (0, 1), and 
hence that the cumulative frequency, distribution of order 
s tat is t ics leads to the "Beta" distribution. 

The first part gives a generalization of R .A. FisherTs 
theory of the asymptotic variance of est imates of parameters 
and of the Cramer-Rao inequality which provides lower bounds 
for the variances of these es t imates . The second part deals 
with the proper t ies of t ransformed Beta var iables . In the third 
par t , the propert ies of "nearly best linear estimates1 ' for a two-
parameter distribution a re studied. 

In contrast to the modern trend the mathematical t r e a t 
ment does not obscure the statist ical a im. The book is clearly 
wri t ten and the theoretical resul ts a re immediately applied to 
various distr ibut ions. In addition to the well-trodden path of 
the normal distribution, the author considers the distributions 
of extreme values which now play an increasing role in s tat is t ics 
(the so-called Weibull distribution is an example of this type). 
The notation is perhaps unnecessari ly complicated. Let F(x, oc ) 
be the probability function of a continuous random variable x 
with a parameter « . The inverse , the probability point x = s , 
may be wri t ten x(F, oc ). Instead the author wri tes F(x, * ) = u 
and denotes the inverse by x = g(u, oc ). 

A relatively easy and quick method for estimating pa ra 
m e t e r s is the well known graphical procedure using probability 
paper . The problem of how best to plot the observations in 
probability paper so as to a r r ive at the best est imates of the 
pa ramete r or pa ramete r s of the distribution function from which 
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we a r e s amp l ing i s dea l t wi th by B l o m . 

Le t x / n , i = 1, • . . , n (where n i s the s a m p l e s i z e ) , be 
the o r d e r e d s a m p l e v a l u e s . The v e r t i c a l ax i s of the probabil i ty-
g r a p h p a p e r i s l abe l l ed P , the h o r i z o n t a l a x i s i s the o r d e r e d 
x ( i ) ! s . Some wel l known plot t ing m e t h o d s a r e 

(a) P lo t P i = ^ p j aga in s t x(i) , 

(b) P lo t Pi = 1 ~ "2 aga in s t x ^ . 

B l o m c o n s i d e r s P^1 s of the f o r m Pĵ  = ( i - OL ) / (n- oc - £ +1) 
w h e r e 0 ^ « , P ^ 1 a r e cons t an t s c h o s e n to give the r e s u l t i n g 
e s t i m a t e s v a r i o u s p r o p e r t i e s . If s a m p l i n g f rom s y m m e t r i c a l 
d i s t r i b u t i o n s , for e x a m p l e , it t u r n s out tha t if the c r i t e r i o n of 
" n e a r l y u n b i a s e d " and "high ef f ic iency" of e s t i m a t e s i s d e s i r e d , 
t h e n « = P> ; for e x a m p l e , the n o r m a l d i s t r i b u t i o n r e q u i r e s 
<x = p = 3 / 8 , tha t i s , p lot t ing of Pi = ( i - 3 / 8 ) / ( n + l / 4 ) aga in s t 
x ( i ) , l e a d s to e s t i m a t e s of the m e a n and v a r i a n c e which a r e 
" n e a r l y unb i a sed" and have high ef f ic iency , r e l a t i v e to the 
usua l e s t i m a t e s , v i z . x and Sx^ • The au tho r a l s o d i s c u s s e s 
v a r i o u s cho ices of oc , (3 when s a m p l i n g from, skewed d i s t r i b u 
t i o n s . 

H o w e v e r , t he d i s c u s s i o n of o t h e r c o n s i d e r a t i o n s tha t for 
e x a m p l e a r i s e i n t i m e s e r i e s da ta ( r e t u r n p e r i o d s e t c . ) which 
give p r e f e r e n c e to the c l a s s i c a l me thod (a) above i s not 
g iven . 

The ques t ion of the plot t ing pos i t i on i s c l o se ly connec ted 
wi th the g e n e r a l p r o b l e m of e s t i m a t i n g l o c a t i o n and s c a l e p a r a 
m e t e r s by use of l i n e a r functions of o r d e r s t a t i s t i c s . T h i s 
me thod r e q u i r e s t he knowledge of the e x p e c t a t i o n s and the c o -
v a r i a n c e s of the o r d e r s t a t i s t i c s . In g e n e r a l the l a t t e r c a n only 
be obta ined by n u m e r i c a l i n t e g r a t i o n . T h e r e f o r e the au thor 
s t u d i e s the c o n s t r u c t i o n of " n e a r l y b e s t " l i n e a r e s t i m a t e s for 
the two p a r a m e t e r s , a me thod which l a c k s s o m e of the m a t h e 
m a t i c a l e l egance of b e s t e s t i m a t e s but does not r e q u i r e the 
knowledge of the c o v a r i a n c e s and t h e r e f o r e fac i l i t a t e s the 
e s t i m a t i o n , 

A w e l l - s e l e c t e d b ib l iog raphy i n c r e a s e s the va lue of the 
book. It i s wel l o r g a n i z e d and is t h e r e f o r e a p p r o p r i a t e a s a 
t e x t - b o o k . H o w e v e r , an index is m i s s i n g . 

E . J . G u m b e l , Co lumbia U n i v e r s i t y 
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