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Unbiased Estimation in Sequential Binomial
Sampling Experiments
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,/—21r 2o+ (2k — z — 1)2—+-072) " \2k — 1 2k — 1
1 3/2
,/ Z;zk—x-nw@k—z—m%%—JPﬂ
Z (k _ 2)3/2
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1 (k —2)/2
V2w (k4 1)5/2k2(2k — 1)3/2
=0(k™™)

2k 5. FIZ LT,
Jo < O(k™%), J5 < O(k™%), J, < O(k™"7?),

Is <Ok~ "), Is < O(k™%/*), I, < O(k~"/?)

ZRB. XoT,n=2—1,2%k DOFHROBED ., < O(k™5?) (n > 4)I2RBMD,
(Cap)? SO 72D, T2 (cnp)V? < 00 I2HB. F72, T3_ (cap)/? < 00 iZh2 3
DT,

oo
Z(cn,p)llz < oo
n=1
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R 52 REAEL Y L.

S5 Rk

[AK98] Akahira, M. and Koike, K. (1998). On the properties of statistical sequential dec-
ision procedures. Sugaku FEzpositions 11, 197-213.

[ATK92] Akahira, M., Takeuchi, K. and Koike, K. (1992). Unbiased estimation in sequent-
ial binomial sampling. Rep. Stat. Appl. Res., JUSE, 39, 1-13.

[BB90] Bhandari, S. K. and Bose, A. (1990). Existence of unbiased estimates in sequential
binomial experiments. Sankhya, Ser. A. 52, 127-130.



15

[BB93] Bhandari, S. K. and Bose, A. (1993). Corrigenda ibid. Sankhya, Ser. A. 55,
327.

[GMS97] Ghosh, M., Mukhopadyay, N. and Sen, P. K. (1997). Sequential Estimation.
Wiley, New York.

[GS91] Ghosh, M. and Sen, P. K. (1991). Handbook of Sequential Analysis. Marcel
Dekker, New York.

[Gu67] Gupta, M. K. (1967). Unbiased estimate for 1/p. Ann. Inst. Statist. Math.,
19, 413-416.

[HP00] Hubert, S. L. and Pyke, R. (2000). Sequential estimation of functions of p for
Bernoulli trials. In: Game Theory, Optimal Stopping, Probability and Statistics,
263-294, IMS Lecture Notes Monogr. Ser., 35, Inst. Math. Statist., Beachwood, OH.

[SS75] Sinha, B. K. and Sinha, B. K. (1975). Some problems of unbiased sequential
binomial estimation. Ann. Inst. Statist. Math., 27, 245-258.

[W46] Wolfowitz, J. (1946). On sequential binomial estimation. Ann. Math. Statist.,
17, 489-493.



