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TERMINATION PROBABILITY OF SEQUENTIAL
PROBABILITY RATIO TEST USING MODIFIED RANK SET

SAMPLING

ABUSALIH,MUHAMMADS.

Abstract In this paper, a type of problem that lies outside the scope of the
exponential family, is considered. For real valued Zi’s with density 1/963; exp[- (z-
956;)/963;] h(z-956;), where h(z)=1 or 0, according as z¿0 or z¡0, andwhereonevalueof963; istestedagainstanother, SequentialProbabilityRatioT est(SPRT )isdefinedforthecaseofModifiedRankSetSampling(MRSS).Weusemxmassizeofthecycle, andkthenumberofcycles.Asimplifiedexpressionoftheteststatisticisderived.Usingsuchanexpression,weprovethatforeverydistributionoftheZiwithunboundedsupport, P (mK >
mk)isexponentiallybounded, whichimpliesterminationwithprobability1.ComparisonbetweenthemeansofstoppingsamplesizesusingsimplerandomsamplingandMRSSisdonethroughsimulation.
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