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Abstract. The sequential procedures developed by Starr (1966, Ann. 
Math. Statist., 37, 1173-1185) for estimating the mean of a normal 
population are further analyzed. Asymptotic properties of the "regret" 
and first two moments of the stopping rules are studied and second-order 
approximations are derived. 
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1. Introduction 

Let us consider a sequence X1, Xz, . . .  of independent random observa- 
tions f rom a normal populat ion having unknown mean/1 c ( - ~ ,  0¢) and 
unknown variance o -2 e (0, oo). Given a random sample X1, X2,..., X, of  size 

n, let us define X ,  = n -1 E Xi and a 2 = (n - 1) -1 ~ ( X i  - Sn) 2. Suppose the 
i=I i=I 

loss-occurred in estimating/~ by X ,  be 

(1.1) L . ( C )  = A I X .  -/.zl ~ + Cn' , 

where A, s, C and t are known positive constants. Using the fact that 
~,~ ~ N(IL, cr2/n), the risk corresponding to the loss (1.1) comes out to be 

(1.2) v,,( C)  : ~ + Cn t , 

where K =  (s/2) 2 s/2 1"((s + 1)/2)/1"(1/2).  The fixed-sample size n -- no, which 
minimizes v, (C) ,  is given by 
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