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Abstract. The empirical Bayes approach to multiple decision problems 
with a sequential decision problem as the component is studied. An 
empirical Bayes m-truncated sequential decision procedure is exhibited for 
general multiple decision problems. With a sequential component, an 
empirical Bayes sequential decision procedure selects both a stopping rule 
function and a terminal decision rule function for use in the component. 
Asymptotic results are presented for the convergence of the Bayes risk of 
the empirical Bayes sequential decision procedure. 
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1. Introduct ion 

Empirical Bayes theory as introduced by Robbins (1956) and later 
developed by Robbins (1964) and others (see Maritz (1970), Suzuki (1975) 
and Susarla (1982)) deals with a sequence of independent repetitions of a 
given statistical decision problem, called the component  problem, where for 
each problem in the sequence the prior distribution is the same. The 
components to which the empirical Bayes approach for multiple decision 
problems have been applied, apart from the fixed sample size case, are 
varying non-random (see O'Bryan (1972)) and varying random (see Laippala 
(1985)) sample size cases. A notable work on the fixed sample size two- 
action with linear loss component is given by Johns and Van Ryzin (1971, 
1972), which was generalized by Gilliland and Hannan (1977) and Van 
Ryzin and Susarla (1977) for general multiple decision problems. In this 
paper, we consider the empirical Bayes theory with a sequential statistical 
decision problem as the component.  The idea of empirical Bayes problems 
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