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WisHART (1930) has found the mean and the second moment
coefficient of the multiple correlation coefficient in samples from a
normal population when b = 1, 2,3 and then assumed that the result
"is probably true without any restrictions as to whether 2b is even
or odd. Also he has pointed out the difficulties in finding the mean
and the standard deviation of the multiple correlation coefficient. Here
I have found the m-th moment both of the square of the multlple
correlation coefficient and also of the multiple correlation coefficient
for unrestricted a, 5. T have also found a method to find the mean and
the second moment of the multiple correlation coefficient approximately.

Fisher’s (1928) general distribution for the multiple correlation
coefficient is
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arrd the term by term integration is permissible as the Hypergeo-
metric function is uniformly convergent if 0< p% < 1.
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From (11) and (12) we have
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which is easily seen to be > 0 for sufficiently large x > 0.
Hence
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which shows that the third moment of X, about its mean which is
a measure of Skewness has the same sign as E (X).
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which agrees with Wishart’s result,
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Example—Let us consider the example considered by Pearson
(1930). Let p2= -5 a=3, b =47.
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49 I'3.
=|‘2—Tg_§ (+5)%0 ;F, (50, 50, 3-5, 3-5, 51, -6)
4 . : .
— %91—,15% (-5 F (50, 50, 51, -6) — -4 approximately.
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