
University of Pennsylvania University of Pennsylvania 

ScholarlyCommons ScholarlyCommons 

Operations, Information and Decisions Papers Wharton Faculty Research 

1980 

Optimal Strategies for Second Guessers Optimal Strategies for Second Guessers 

John M. Steele 
University of Pennsylvania 

James Zidek 

Follow this and additional works at: https://repository.upenn.edu/oid_papers 

 Part of the Dynamic Systems Commons, Other Applied Mathematics Commons, and the Strategic 

Management Policy Commons 

Recommended Citation Recommended Citation 
Steele, J. M., & Zidek, J. (1980). Optimal Strategies for Second Guessers. Journal of the American 
Statistical Association, 75 (371), 596-601. http://dx.doi.org/10.1080/01621459.1980.10477519 

This paper is posted at ScholarlyCommons. https://repository.upenn.edu/oid_papers/1 
For more information, please contact repository@pobox.upenn.edu. 

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

provided by Crossref

https://core.ac.uk/display/279200498?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1
https://repository.upenn.edu/
https://repository.upenn.edu/oid_papers
https://repository.upenn.edu/wharton_faculty
https://repository.upenn.edu/oid_papers?utm_source=repository.upenn.edu%2Foid_papers%2F1&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/117?utm_source=repository.upenn.edu%2Foid_papers%2F1&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/122?utm_source=repository.upenn.edu%2Foid_papers%2F1&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/642?utm_source=repository.upenn.edu%2Foid_papers%2F1&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/642?utm_source=repository.upenn.edu%2Foid_papers%2F1&utm_medium=PDF&utm_campaign=PDFCoverPages
http://dx.doi.org/10.1080/01621459.1980.10477519
https://repository.upenn.edu/oid_papers/1
mailto:repository@pobox.upenn.edu


Optimal Strategies for Second Guessers Optimal Strategies for Second Guessers 

Abstract Abstract 
A model is given for a class of contests in which the participants try to guess (or estimate) unknown 
quantities, and the objective of each player is to come closer to the unknown quantities than an 
adversary. A general optimality result is proved that gives the best guessing rules for the second guesser. 
These rules are first calculated exactly in a certain hierarchical linear model, and then simpler 
approximate rules are given. 
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