
University of Pennsylvania
ScholarlyCommons

Statistics Papers Wharton Faculty Research

4-1981

Optimal Sequential Selection of a Monotone
Sequence From a Random Sample
Stephen Samuels
Purdue University

J Michael Steele
University of Pennsylvania

Follow this and additional works at: http://repository.upenn.edu/statistics_papers

Part of the Physical Sciences and Mathematics Commons

At the time of publication, author J. Michael Steele was affiliated with Stanford University. Currently, he is a faculty member at the Statistics
Department at the University of Pennsylvania.

This paper is posted at ScholarlyCommons. http://repository.upenn.edu/statistics_papers/28
For more information, please contact repository@pobox.upenn.edu.

Recommended Citation
Samuels, S., & Steele, J. M. (1981). Optimal Sequential Selection of a Monotone Sequence From a Random Sample. The Annals of
Probability, 9 (6), 937-947. http://dx.doi.org/10.1214/aop/1176994265

brought to you by COREView metadata, citation and similar papers at core.ac.uk

provided by ScholarlyCommons@Penn

https://core.ac.uk/display/132271118?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1
http://repository.upenn.edu?utm_source=repository.upenn.edu%2Fstatistics_papers%2F28&utm_medium=PDF&utm_campaign=PDFCoverPages
http://repository.upenn.edu/statistics_papers?utm_source=repository.upenn.edu%2Fstatistics_papers%2F28&utm_medium=PDF&utm_campaign=PDFCoverPages
http://repository.upenn.edu/wharton_faculty?utm_source=repository.upenn.edu%2Fstatistics_papers%2F28&utm_medium=PDF&utm_campaign=PDFCoverPages
http://repository.upenn.edu/statistics_papers?utm_source=repository.upenn.edu%2Fstatistics_papers%2F28&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/114?utm_source=repository.upenn.edu%2Fstatistics_papers%2F28&utm_medium=PDF&utm_campaign=PDFCoverPages
http://dx.doi.org/10.1214/aop/1176994265
http://repository.upenn.edu/statistics_papers/28
mailto:repository@pobox.upenn.edu


Optimal Sequential Selection of a Monotone Sequence From a Random
Sample

Abstract
The length of the longest monotone increasing subsequence of a random sample of size n is known to have
expected value asymptotic to 2n1/2. We prove that it is possible to make sequential choices which give an
increasing subsequence of expected length asymptotic to (2n)1/2. Moreover, this rate of increase is proved to
be asymptotically best possible.
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