On the Evaluation of the Probability Integral of
the D*-Statistics.

The exact distribution of the D*-statistics, constructed
by P. C. Mahalanobis' in an attempt to estimate the diver-
gence between two populations, was found by one of the
authors in the form which after the substitutions

M =ywpal, L' =4wPD}

can be written as
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where D] is the uncorrected sample value, and 4° the
population of D, and I is the Bessel function of pure
imaginary argument.

In a previous letter, one of us invited the attention of
mathematicians to the problem of the numerical evaluation
of the incomplete integral

L
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which till then Liad baffied our attempts to tackle it *. Since
then we have however overcome the difficulty in the
following manner.

It is proved that
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The function f obeys the recurrence formula
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This enables us to make di’,(l,' ) depend upon

Dy(I,3) or B, (I, J) according as P is even or odd.
We show
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which can be found from the tahles of the probability
integral. Also ®y(I, 1) is obtained in the form of the
following convergent scries,
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where  rom= J L3,  Emya3,
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