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Let fo(x), 0 C Q, be a one parameter family of probability densities with re-
spect to some cr-finite measure u on the Borel sets of the line. Denote by Pe the
probability measure under which random variables xI, X2, * are independent
with the common probability density fe(x). Let 00 be an arbitrary fixed element
of Q and A any constant between 0 and 1. We are interested in. finding stopping
rules N for the sequence xl, X2, * such that
(1) Pe(N < e forevery0S 0 ,
and
(2) Pe(N < co) = 1 for every 0 > 00.
Among such rules, we wish to find those which in some sense minimize Ee(N)
for all 0 > 0o.
A method of constructing rules which satisfy (1) and (2) by using mixtures

of likelihood ratios was given in [3]. Here we sketch an alternative method.
Let 0,+i = 0.+1(x1, - * * , x") forn - 0, 1, 2, * , be any sequence of Borel

measurable functions of the indicated variables such that

(3) 0,n+, _ 0o.
In particular, 01 is some constant 2 Oo. Define

n~fe,(xi)(4) Z f n 1, 2,1 foo(xi)
and for any constant b > 0, let

ffirstn _1 such that Zn b,
(X if no such n occurs.

We shall show that under a certain very general assumption on-the structure .of
the family fe(x), the inequality (1)- holds at least for all b 2 1/e.
ASSUMPTION. For every triple a _ zy . j in Q,

(6) d(()d(x) 1.
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