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Abstract. We consider a modified two-stage procedure for constructing a 
fixed-width confidence interval for the mean of a U-statistic. First, we 
discuss a few asymptotic results with the associated rates of convergence. 
The main result gives the rate of convergence for the coverage probability of 
our proposed confidence interval which is seen to be slower than that for the 
purely sequential procedure. 
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1. Introduction 

Various problems related to rates of convergence for randomly stopped 
U-statistics have received much attention lately since the appearance of the 
works of Landers and Rogge (1976). One may note this trend from Ghosh 
(1980), Ghosh and DasGupta (1980), Callaert and Janssen (1981) and Aerts 
and Callaert (1982) among others. Csenki (1980) used the results of Landers 
and Rogge (1976) to derive the rate of convergence of the coverage probability 
for Chow and Robbins'  (1965) fixed-width sequential confidence interval 
procedure. Mukhopadhyay (1981) generalized this particular result by 
applying the tools from Ghosh and DasGupta (1980) to derive the rate of 
convergence of the coverage probability for Sproule's (1969, 1974) fixed- 
width sequential confidence interval procedure. The recent paper of 
Mukhopadhyay and Vik (1985) considers a nonparametric approach to a 
parametric problem and develops the rates of convergences of various 
characteristics of the proposed sequential procedures in general. In this 
present note, we continue the type of program started in Mukhopadhyay and 
Vik (1985) for suitable modified two-stage procedures. 

We first propose a general stopping time along the lines of the modified 
two-stage procedures of Mukhopadhyay (1980, 1981, 1982) based on U- 
statistics. We briefly present results on various aspects of rates of convergences 
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