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Sequential Bahadur Efficiency

Abstract
The notion of Bahadur efficiency for test statistics is extended to the sequential case and illustrated in the
specific context of testing one-sided hypotheses about a normal mean. An analog of Bahadur's theorem on the
asymptotic optimality of the likelihood ratio statistic is seen to hold in the normal case. Some possible
definitions of attained level for a sequential experiment are considered.

Keywords
Bahadur efficiency, Bahadur index, attained level, sequential test, stopping time

Disciplines
Statistics and Probability

This journal article is available at ScholarlyCommons: http://repository.upenn.edu/statistics_papers/256

http://repository.upenn.edu/statistics_papers/256?utm_source=repository.upenn.edu%2Fstatistics_papers%2F256&utm_medium=PDF&utm_campaign=PDFCoverPages


Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Statistics.

www.jstor.org
®






























	University of Pennsylvania
	ScholarlyCommons
	1978

	Sequential Bahadur Efficiency
	Robert H. Berk
	Lawrence D. Brown
	Recommended Citation

	Sequential Bahadur Efficiency
	Abstract
	Keywords
	Disciplines


	tmp.1470670662.pdf.zqrD1

