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Abstract. In the context of sequential (point as well as interval) estima-
tion, a general formulation of permutation-invariant stopping rules is
considered. These stopping rules lead to savings in the ASN at the cost of
some elevation of the associated risk—a phenomenon which may be
attributed to the violation of the sufficiency principle. For the (point and
interval) sequential estimation of the mean of a normal distribution, it is
shown that such permutation-invariant stopping rules may lead to a
substantial saving in the ASN with only a small increase in the associated
risk.
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