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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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1. Introduction 

Let {X1, X2,... } be a sequence of independent and identically distri- 
buted random variables (i.i.d.r.v.) with a distribution function (d.f.) F. For  
every n (_> 1), let T, = T(n; X~,..., X, )  be a nonnegative statistic, and let 
{by: v = 1,2 .... } be a nondecreasing sequence of real, positive numbers. 
Consider a general stopping variable 

(1.1) rv = inf{n >_ m: n >_ bvT,} , 

where rn is a preassigned positive integer (which may even depend on v), 
v = 1,2, . . . .  It may be mentioned that the sequential estimation rules 
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