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Am Donnerstag, den 27. Oktober 2016 um 14:15 Uhr, hilt

Dr. Georgy Sofronov

(Department of Statistics, Macquarie University, Sydney, Australia)

einen Vortrag tiber

Multiple optimal sequential procedures

Abstract: We observe a sequence of random variables and have to decide
when we must stop, given that there is no recall allowed, that is, a random
variable once rejected cannot be chosen later on. Our decision to stop depends
on the observations already made, but does not depend on the future which is
not yet known. The objective is to find an optimal procedure that maximizes
an expected gain. We consider problems when at least two stops are required,
for example, a sequential problem of selling several identical assets over a

finite time horizon.
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