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摘要   在矩估计的基础上,对于给定精度$(2d)$及置信系数$(\alpha)$,建立了对参数函数$g(\theta)$的一个 

序贯置信区间估计的程序. 并讨论了在一定条件下,当$d\rightarrow0$,它的渐近相合性、渐近有效性及有界的 

最优费用差$(EN(d)-n(d))$等渐近性质. 
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Abstract  The aim of this article is to build a program of sequential confidence interval for the function of parameter $g
(\theta)$ under the condition of prescribed precision($2d$) and coverage probability($\alpha$), based on moment 
estimation. We also discussed some of its asymptotic properties, such as asymptotic consistency, asymptotic efficiency 
and cost of ignorance, under some certain assumptions.
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