MAXIMUM V

ARIANCE OF ORDER ST A TISTICS

NICKOS PAP ADA TOS

Department of Mathematics, Section of Statistics and Oper ations Rese ar ch,

University of Athens, Panepistemiopolis, 15784 Athens, Gree c e

(Received June 30, 1993; revised May 17, 1994)

Abstract. Y ang (1982, Bul l. Inst. Math. Ac ad. Sinica , 10(2), 197{204)

proved that the variance of the sample median cannot exceed the p opulation

variance. In this pap er, the upp er b ound for the variance of order statistics is

derived, and it is shown that this is attained by Bernoulli variates only

. The

pro of is based on Ho e�ding’s identity for the cov ariance.

Key words and phrases : V ariance b ounds, order statistics, Bernoulli variates,

Ho e�ding’s identity .