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Watson in his paper [1] mentions on page 381 thet " It is hard to be
sure than an increase in « increases E(M,) but the lower bound to E(MR)
certainly increases.® In this short note, the author intends to remove some
iind of doubt left in the first part of the statement. Following the notations
n [JJ 2 we heve
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fith slight adjustment, (2) becomes :
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Next, D' =pni/n; (cf. (4.1%), pasge 379, [l]} Therefore,
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Using this, (3) reduces to

dny & *
55 B(Mp) = fp 5= nflr-?(\lnk*'l 5 B) b(n-l; %y, &-1)

dny 8 —_—A *
fE s 5 (Jr_»_j-:_ 2, 8 [(@1) - (s2) " )

- ’ * *
XL bin-1, 5 g-1)/ l-nl . (5)

h
Pl



The first term in (5) is obviously positive for a non-zero f and with
the same restriction on B, the second term is positive since it is the covar:‘.é

between two non-decreasing functions of n, namely,

(n~1) and n.( [nk+l ‘é, g)
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multiplied by a positive term fp' 5== / 1-n, . Hence,
2
3G E(MR) > 0.

Therefore, it is clear that E(MR) increases as @ increases for a given

B fo.
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