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A. Rényi (1962) “Théorie des éléments saillants dans une suite d’observations”, Pro-
ceedings Coll. Combinatorial Methods in Probability Theory (Aarhus Universitet), 104-115.

R. Righter (1990) “Stochastically maximizing the number of successes in a sequential
assignment problem”, J. Appl. Prob. 27, 351-364.

H. Robbins (1952) “Some aspects of the sequential design of experiments”, Bull. Amer.
Math. Soc. 58, 527-536.



References Ref.6

H. Robbins and E. Samuel (1966) “An extension of a Lemma of Wald”, J. Appl. Prob.
3, 272-273.

H. Robbins (1970) “Optimal stopping”, Amer. Math. Mo. 77, 333-343.

J. Rose (1984) “Optimal Sequential Selection based on relative ranks with renewable
call options”, J. Amer. Statist. Assoc. 79, 430-435.

S. M. Ross (1969) “Optimal dispatching of a Poisson process”, J. Appl. Prob. 6, 692-
699.

S. M. Ross (1971) “Infinitesimal look-ahead stopping rules”, Ann. Math. Statist. 42,
297-303.

M. Rothschild (1974) “Searching for the lowest price when the distribution of prices
is unknown”, J. Political Economy 82, 689-710.

V. Saario (1986) “Comparison of the discrete and continuous-time stochastic selling
models”, Engineering Costs and Production Economics 12, 15-20.

S. M. Samuels (1981) “Minimax stopping rules when the underlying distribution is
uniform”, J. Amer. Statist. Assoc. 76, 188-197.

M. Sakaguchi (1961) “Dynamic programming of some sequential sampling design”, J.
Math. Anal. Appl. 2, 446-466.

M. Sakaguchi (1976) “A sequential allocation problem for randomly appearing tar-
gets”, Math. Japonicae 21, 89-103.

M. Sakaguchi (1984) “Bilateral sequential games related to the no-information secre-
tary problem”, Math. Japonica 29, 961-973.

E. Samuel-Cahn (1984) “Comparisons of threshold stop rules and maximum for inde-
pendent nonnegative random variables”, Ann. Prob. 12, 1213-1216.

A. N. Shiryaev (1963) “On optimal methods in quickest detection problems”, Theory
Prob. and Appl. 8, 22-46.

A. N. Shiryaev (1973) Statistical Sequential Analysis, Translations of Mathematical
Monographs Vol. 38, American Mathematical Society.

D. O. Siegmund (1967) “Some problems in the theory of optimal stopping”, Ann.
Math. Statist. 38, 1627-1640.

D. O. Siegmund (1985) Sequential Analysis, Tests and Confidence Intervals, Springer-
Verlag, NewYork, Berlin.

M. H. Smith (1975) “A secretary problem with uncertain employment”, J. Appl. Prob.
12, 620-624.

M. H. Smith and J. J. Deely (1975) “A secretary problem with finite memory”, J.
Amer. Statist. Assoc. 70, 357-361.

L. J. Snell (1952) “Applications of martingale system theorems”, Trans. Amer. Math.
Soc. 73, 293-312.



References Ref.7

N. Starr (1972) “How to win a war if you must: Optimal stopping based on success
runs”, Ann. Math. Statist. 43, 1884-1893.

N. Starr (1974) “Optimal and adaptive stopping based on capture times”, J. Appl.
Prob. 11, 294-301.

N. Starr and M. Woodroofe (1974) “Gone fishin’: Optimal stopping based on catch
times”, U. Mich. Tech. Report #33, Dept. of Statistics.

N. Starr, R. Wardrop and M. Woodroofe (1976) “Estimating a mean from delayed
observations”, Z. fur Wahr. 35, 103-113.

T. J. Stewart (1978) “Optimal selection from a random sequence with learning of the
underlying distribution”, J. Amer. Statist. Assoc. 73, 775-780.

G. J. Stigler (1961) “The economics of information”, J. Political Economy 69, 213-225.

G. J. Stigler (1962) “Information in the labor market”, J. Political Economy 70,
Supplement Oct. 94-105.

M. Tamaki (1982) “An optimal parking problem”, J. Appl. Prob. 19, 803-814.

M. Tamaki (1985) “Adaptive approach to some stopping problems”, J. Appl. Prob.
22, 644-652.

M. Tamaki (1988) “Optimal stopping in the parking problem with U-turn”, J. Appl.
Prob. 25, 363-374.

H. M. Taylor (1975) “Optimal replacement under additive damage and other failure
models”, Naval Res. Log. Quart. 22, 1-18.

H. Teicher and J. Wolfowitz (1966) “Existence of optimal stopping rules for linear and
quadratic rewards”, Zeit. Wahr. Verw. Geb. 5, 316-368.

W. R. Thompson (1933) “On the likelihood that one unknown probability exceeds
another in view of the evidence of two samples”, Biometrika 25, 285-294.

P. P. Varaiya, J. C. Walrand and C. Buyukkoc (1985) “Extensions of the multi-armed
bandit problem. The discounted case.”, IEEE Trans. Autom. Control AC-30, 426-439.

A. Wald (1945) “Sequential Tests of Statistical Hypotheses”, Ann. Math. Statist. 16,
117-186.

A. Wald (1947) Sequential Analysis, John Wiley & Sons, New York.

A. Wald (1950) Statistical Decision Functions, John Wiley & Sons, New York.

M. C. K. Yang (1974) “Recognizing the maximum of a random sequence based on
relative rank with backward solicitation”, J. Appl. Prob. 11, 504-512.

M. C. K. Yang, D. D. Wackerly and A. Rosalsky (1982) “Optimal stopping rules in
proofreading”, J. Appl. Prob. 19, 723-729.


