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The problem of assigning one of several treatments
in clinical trials is formulated as a discounted bandit
problem that was studied by Gittins and Jones. The
problem involves comparison of certain state dependent
indices A recent characterization of the index is used
to calculate more efficiently the values of these
indices.

1 Introduction.

We consider the well known problem of optimal allocation of treatments

in clinical trials A simple version of the problem is as follows There are

several possible treatments for a given disease. When a particular treatment n

is used it is either effective with unknown probability θ or not effective with

probability 1 - θ The problem is to find a sequential sampling procedure

which maximizes a measure of the expected total number of treatment successes.

When the planning horizon is infinite, prior distributions are assigned to the

unknown parameters, and one takes the expected total discounted number of

successes as the relevant measure of performance of a sequential sampling

procedure, the problem can be put into the form of a discounted version of the
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