"Septembar 7, 1938

Dacr Cochran,

Thanks for your letter. T hsd made a few trials
to eatlisfy myeelf thet the L test would work waell, and
I am glad %o aes thst you have done the seme., The
extol teat of eignificenee 18, of course, that based on
permutationa, and from thls poeint of view the scores
ars only sonventional.

I think I arrived at them first by consldering
the problemi glven the ordinal aerlea for two variates
drawn from uncorrelated normal dlstributions, whet
welghting would give nn effioclsnt estimate of &
guspéoted oorrelation. The ocorrelatlon of “.ndie Just
the sum of produste of tabulated values dlvided by the
sum of squaras given in the esoond table. Thia also,
except for coarse grouping in emall samples, naturally
ngrees well with the correlation from normal daviatea.

The computation of the table is gonsiderably
elmplified by expanding the seriss of values for each
value of n in odd orthogonal polynomiala. The series
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terminates, e.g., for n = 2 or 3 the linear term is
exaot; for n = 4 or § the ocuble term ig exaot, and so
en; but the diminution of the numericsl values is a&lso
very helpful, e.g., I sup nae that the 13th degree is
very nearly right, apart from the last value, for
numbere up to 20 or 25. The coefficlenta of thaae
polynominls are a gond Asal simplar than the oriFpinal
integrale, being fres from the vapiable F

Yernre ago - I write from memory - T found that
the locs of informatirn dus to raplaclng varirtes by
ordinal values 18 not very Lurgt_‘ if it 18 remedled
by raplacing ordinal va;unu by mean variatas. My
impreseion 1s that the sum of squares of the trues meen
devietes, which differs & 1ittls from whet we heve
tabulnted, is tolh ~1)timee the effictency. Tf this is
80 the percentage 1&35 of lnformationx falle off

proportlionstely te log, =and is moderately amell whan
n

n axpesda 10. 2
If you are interested you might lork in some

time and I will try to hunt up whet T have in the way

of &lgebra, 68 I have & strong ilmpressien that a good

many pretty, thourh intricate, resultes oould be ohtainsd

oleelynond
by proper nuﬁurian%vtrnatmant'

Youra sincerely,



