
PROBABILITY
AND

MATHEMATICAL STATISTICS

Vol. 9, Fasc. 1 (1988), pp. 77–93

SEQUENTIAL ESTIMATION IN RANDOM FIELDS

Roman Różański

Abstract: Absolute continuity of measuresµθ, generated by a random field and
a Markov stopping setτ, is considered. The analogue of Sudakov lemma is proved.
Moreover, with some additional assumptions onτ, the author proves the absolute con-
tinuity of the measureµθ with respect to the measureµθ0

on theσ-algebraFτ .

Results obtained in the paper make it possible to characterize efficient (in the sense
of Cramer-Rao-Wolfowitz inequality) sequential plans forsome random fields.
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