TRUNCA

TED SELECTION PROCEDURES FOR THE MOST

PROBABLE EVENT AND THE LEAST PROBABLE EVENT

PINYUEN CHEN

Department of Mathematics, Syracuse University, Syracuse, NY 13244-1150, U.S.A.

(Received November 6, 1989; revised September 30, 1991)

Abstract. This pap er prop oses two sequential pro cedures for selecting re-

sp ectively the multinomial cell with the largest cell probability and the multi-

nomial cell with the smallest cell probability

. The stopping rule for b oth pro-

cedures uses truncation of the pro cedure studied by Ramey and Alam (1979,

Biometrika, 66, 171{173). A prop erty of the least favorable con�guration of

the prop osed pro cedures is proved, which partially solves a conjecture given in

Ramey and Alam (1979). The prop osed pro cedures are compared with other

pro cedures which have b een considered in the literature and are found to b e

b etter in certain resp ects.

Key words and phrases : Multinomial distribution, ranking, selection.