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ON THE OPTIMALITY IN GENERAL SENSE FOR ODD-BLOCK SEARCH

Mu-FA CHEN AND DAN-HuA HUANG

(Beijing Normal University and Fujian Normal University)

ABSTRACT. In his classical article[3](1953), J.Kiefer introduced the Fibonacci search as a direct optimal
method. The optimality was proved under the restriction: the total number of tests is given in advance
and fixed. To avoid this restriction, some different concepts of optimality were proposed and some
corresponding optimal methods were obtained in [1], [2], [5] and [6]. In particular, the even-block search
was treated in [1]. This paper deals with the odd-block search. The main result is Theorem (1.15).

1. BACKGROUNDS AND MAIN RESULTS

In this section, we first review some necessary preliminaries and then state our main result. The
study of optimal search is usually restricted on the unimodal functions.

(1.1)Definition®l. A function f on interval [0, 1] is called unimodal if there exists precisely one maxi-
mum at a point ¢s € [0, 1] and the function is strictly monotone on [0,¢y] and [cy, 1].

Let F denote the set of all unimodal functions on [0, 1]. It is obvious that the unimodal functions
have the following advantage: Whenever we have had two tests, we can compare the two results and
cancel a part of the interval. Next, we consider only the following testing methods.

(1.2)Definitionl. A policy (or strategy, or sequential search ) P is such a rule: at the first step, the
rule determines a test point z1 = x1(P) independent of f € F; at the n-th step, the rule determines the
n-th test point x,, = x,,(P, f) according to the first (n — 1) tested points x1,--- ,z,_1 and their results

f(@1),- s fwn1).

An example of policies is the Fibonacci search or fraction method F,. Recall the Fibonacci se-
quence: Fo=F, =1, F, =F, 1+ F,_o,n > 2. For fixed n > 1, the policy F, is defined as follows:
Set 1 = x1(F,) = F,,/F,+1. Assume that at the m-th step (1 <m < n — 1), we have eliminated a
part of the interval and the remaining interval is [a,,, by,] with a tested point ¢, inside. Then, we
choose T11 = Timt1(Fny f) = @m + b — ¢, which is just the mirror image of ¢, with respect to
the middle point of the interval [a,,, b,,]. In what follows, we call the last procedure the symmetry
rule.

Warning. It can be happened that for a given f, at some steps the two tested results are the same.
And so after the elimination, the remaining interval has no tested point inside. In this case, we have to
modify the above F,,. Simply regard the remaining interval as our initial testing interval and apply the
same rule. But in what follows we may and will omit this exceptional case for saving the space.

Let policy P act on f € F for n times, among the n tested points, there is one point, denoted by
cf(P,n), at which, f achieves its maximum. Recall the real maximum of f is achieved at cy.
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(1.3)Definition. We call §(P,n) := sup;cr ¢y — cy(P,n)| the accuracy of P at the n-th step. We
say that a policy Q is optimal with n steps if for any policy P, 6(P,n) > 6(Q,n).

(1.4)Theorem (J. Kiefer®). The fraction method F, is optimal with n steps.

At the end of his paper [3], Kiefer noted that it is not convenient in practice to use F,, since we
have to decide in advance the precise number n of tests. Because of this reason, Kiefer suggested to
use w = limy, o0 Fr/Fpi1 = (\/5 —1)/2 as the first testing point x; instead of F,/F,,+1 and then
keep the symmetry rule. The later one is called the golden section search (see also [8]), denoted by
W. However, L. K. Hua pointed out that W is optimal in a different sense and he regarded F,, as
an approximation of W.

(1.5)Definition. A policy P is called symmetric if at the first step, choose 21 = x1(P) independent of
f € F. Starting from the second step, choose the new test point according to the symmetry rule.

The next result is due to Hua for symmetric policy and extended by J. W. Hong to the general
case.

(1.6) Theorem(Hual®") and Hong!*). For any policy P, we have §(P,n) > §(W,n) for all suffi-
ciently large n. In other words, the policy W is optimal at infinity.

To understand our optimality in a general sense, recall that for each n, the optimal policy F,
gives us the optimal accuracy at the last (n-th) step: §(F,,n)=1/F,4+1. By comparing the relative
difference (but not the absolute difference since at different steps, the testing intervals have different
scale) between a policy P and the policy F,, at the n-th step:

(6(P,n) — 6(Fn,n))/6(Fn,n) = Fos1d(P,n) — 1,

we arrive at the following notion

(1.7)Definition™. We call §(P) := sup,>; F,+16(P,n) the accuracy of P. A policy Q is called
optimal if for any policy P, 6(P) > §(Q).

(1.8)Theorem('l. For any symmetric P, we have §(P) > §(W).

Before moving further, let us introduce some notations which will be used throughout this paper.
Let k1, ka,--- (k1 > 2) be a sequence of positive integers. Set

x(k) (54
eth) = ( :
x(k+1) [52]
where [z] is the integer part of x and x(k) = 0 or 1 according to k being odd or even respectively.

Next, let (a:n) be the solution to the equations

Tn :L'nJrl
= c(kn , n=>0, ro = 1.
(yn> ( +1) (yn+1> 0

It was proved in [5] that the solution <x"> not only exists but also unique whenever there are
n

infinitely many odd numbers in the sequence {k1,ka,-- }.
We now fix n > 1 and make the boundary condition at the final (rather than the first) step:

Xn) (1 Xm\ _ Xma1 _ . . _
(Yn> = <2> Define <Ym> = c(km+1) (Ym+1 ), 0 <m < n-—1. In particular, if k,, =

2t — 1, then Xy =: Fffll gives us the generalized Fibonacci sequencel®): Féi) = Fli) = 1 and

F,(Li) = z(FT(LC)l + FTEZZQ) for n > 2. For the special case that k,, = 2i (i > 1), we rewrite Xy as Ey(,i):
EY =2(i+1)" — 1.
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(1.9)Definition. Given an interval [a,b] and a, 8 > 0. The partition a = a1 < by = az < by = a3 <
- < by = b satisfying bop_1 — ask—1 = « and bop, — agr = B for each k > 1, if exists, is called an

[av, B]-partition.

(1.10)Definition. Fix n > 1 and k1 > 2, ko, -+ ,k,. Define the policy G,, as follows. At the first

step, we take the [, ]-partition with ratio a/3 = X /(Y7 — X1) and arrange the tests at the dividing

points. At the m-th step, we choose the [«, ]-partition with ratio a/8 = X,,,/(Yin — Xin), 2 <m < mn,

and arrange the tests, including the tested point left from the previous step, at the dividing points.

(1.11)Theorem (Hong!®). The policy G, is optimal with n steps. Moreover, §(G,,n)= 1/Xj.

(1.12)Definition. A policy P is called basic if at each step the tests are arranged at the dividing points
of an [«, B]-partition. For the special case that k, = 2i and a = ( at each step, the basic policy is
denoted by £().

The reason we pay special attention to the basic policies is that all known optimal policies are basic
and on the other hand, complicated policies are not useful in practice. Having these preparations in
mind, we can return to our main discussion. Suppose that at each step, k,, = 2i (¢ > 1). Then, it is
known that there is no optimal policy at infinity!®). Nevertheless, in our new sense, there does exist
an optimal one.

(1.13)Theorem!!l. Let i > 2. For any basic policy P, we have §(P) > 6(£™) = 2(i +1)/(2i + 1).
where the accuracy 6(P) is defined by Definition (1.7) but replacing F,,11 with EY.

The policy £ comes with no surprise since its construction is quite natural. However, the case
that k,, = 2 is excluded from the above theorem. In this case, the optimal policy takes 3/7 and 4/7
as the testing points at the first step and uses the same construction as £ (i > 2) for the subsequent
steps [

We now consider the odd-block search. That is, k, = 2¢ — 1(¢ > 2). In this case, for fixed n,
the optimal policy G, gives us the [a, f]-partition: o = ol =F, (i)/F(Ql, B =p" =1/i —«
for the first step. By the same procedure as we mentioned before, w( ) —11mnﬂOO jiQ) / Frgl =
(v/i(i + 4) — i) /(2i), we obtain a basic policy W(*) by replacing o = Fy, )/ 1 with w(i) at the first
step. More precisely, at the m-th (m > 1) step, we have the [a,ﬂ]—partition with a = a,,, = w(i)™,
B = Bm = w(@)™". Moreover, it is easy to check that §(W®, n) = w(i)", n > 1. Furthermore, it
was proved[®9] in a slight different sense that the policy W is indeed the optimal policy at infinity
(See Section 4 for details).

Next, is it true the policy W@ (i > 2) being the optimal one in the general sense? The answer is
surprisingly to be negative!

(1.14)Definition. Define a basic policy H = H( as follows. At the first step, we take the [y, (3]
partition:

o= {35 e b = H{x+ -0 x| e} A= vi-a

7

and at the n-th step, we choose the [a,, 3, ]-partition: ay, = w(i)”, B, = w(i)", n > 2.
The remainder of this paper is to prove the following result.

(1.15)Theorem. For any basic policy P, we have §(P) > §(H). In other words, the policy H = H)
is optimal in the general sense among the basic policies.

The paper is organized as follows. In the next section, we prove some elementary properties about
the generalized Fibonacci sequence and a related sequence. In Section 3, we study how to compute
the accuracy §(P,n). At the end of this section, we explain the main steps of the proof of Theorem
(1.15). Especially, we explain why we have to study the optimal policy at infinity, which is the topic
studied in Section 4. Having these preparations, the proof of Theorem (1.15) is completed in Section
5. It turns out that the present proof of the main theorem is quite complicated and lengthy but we
hope that the work would provide some light to solve the problem for the general situation where
the numbers {k,,} being arbitrary.
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2. PROPERTIES OF F-SEQUENCE AND G-SEQUENCE

From now on, we fix i > 2 and k,, = 2i—1 at least for all n > 2. Thus, we may drop the superscript
i from W@, F and so on without any confusion.
Recall the F-sequence is defined by

(21) FO = F1 = 1, Fn = i(Fn_l + Fn_g), n Z 2.
A related sequence, called G-sequence, is defined by
(22) G_1=0, Go=1, G, = i(G7l_1 + Gn_g), n > 1.

Let w = w(i) = (1/i(i + 4) — i) /(2i) which is the positive root of

(2.3) i(w4w?) =1.
(2.4)Lemma. For the F-sequence, we have

(2.5) Fpi1 = %{(1+3\/:4> (i+ 2(l+4) ) +<1—3 HLAL) (ﬁ) }
g S PR

.

(2.6) Fop1Fyy — F2= (2 —1)(—i

(2.7) FoFp 1 — Fu1 Fro = (20 — 1)(—1) —1, n>2.
Fo,_

(2.8) As n — oo, —2nol strictly increases to w and strictly decreases to w.

F2n 2n+1

Fo,_

(2.9) As n — oo, —2nol strictly increases to w? and strictly decreases to w?.
Fonya 242

Proof. Clearly, (2.5) follows from (2.1) and (2.3). One may prove (2.6) by using induction and (2.1).
Then (2.7) follows from (2.6). Next, by (2.7), we have

Font1 Fono1 _ (20— 1)(=0)*" =0 Fon  Fapon _ (20— 1)(=i)*"! “o
Fonto Iy, o Fonia J Fov1 Fopg Fon_1Foni1

From this and (2.1), it is easy to see that (2.8) holds. Similarly, (2.9) follows from (2.1), (2.7) and
(2.8). O

(2.10)Lemma. For the G-sequence, we have

. = +1 . —— +1
(2.11) G _ 1 {<z+ z(z+4))n _(z z(z+4)>n }
Vit 4) 2 2
e BN s G
i(i +4)
(2.12) GnGm — Grny1Gm—1 = (=) Gp—m, n+1>m>0.
(213) GnGp — GpyoGr_o = —(—Z')mGn_m_H, n+1>m2>1.
(2.14) Asn — oo, Gan-1 strictly increases to w and strictly decreases to w.
GQn G2n+1
2.15 As n — oo, Gon—1 strictly increases to w? and Gon strictly decreases to w?.
y
G2n+1 G2n+2

Proof. The proof is similar to the previous one except (2.12) and (2.13). But one may use induction
on m > 0 to prove that (2.12) holds for all m < n+1. Then, (2.13) follows from (2.12) and (2.2). O
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(2.16)Lemma. Let a,b,c,d be positive numbers and n, m be non-negative integers with n > m. Then

4Gy + bGom1 G+ Gy
— 0 .>0,=0
WGt +0G G +dGh (resp. >0, =0)

if and only if (—1)™(ad — bc) < 0 (resp. > 0, = 0).
Proof. Simply use (2.13) . O

(2.17)Lemma. For the relation between the F-sequence and G-sequence, we have

(2.18) Fp=Gp1+iGno, n>1,

(219) FnGm — Fn+2Gm—2 = —(—i)an_m+1, n+1 >m > 1,
Fy,,_ Gop— Fy, Fs, Gop— Fy,,—

(220) 2 1 2 1 2n+1 ’ 2 2 2 < 2 27 n 2 1
Font1 Gong1 Fongs Fopyo Gan Fyy,

Proof. The first assertion follows from the definitions of the sequences plus induction. Then, (2.19)
follows from (2.18) and (2.13). Finally, (2.20) follows from (2.18) and (2.12). O

To conclude this section, we list the first few terms of the sequences for the subsequent use.

(2.21) Fo=F =1, F=2i, F3=i2i+1), Fy=1i*2i+3),
Fy =222 +5i+1), Fo=4Q2i +7i+4), Fr=i2"+9"+9+1).
(2.22) G.1=0, Go=1, Gi=i, Gy=i(i+1),

Gs = i?(i+2), Gy =*(i* + 3i + 1), Gs = i3(i* + 4i + 3).

3. THE ACCURACY OF H AND W. THE IDEA OF THE MAIN PROOF.

Suppose that a policy P acts on f € F, after n steps, the remaining interval is [ay,, b,]. If there is
a tested point inside of [ay, by], then let ¢, denote this point. Next, set

b, — an,, if there is no ¢,

A(P, f,n) = by — ap, anﬁm:{

max{c, — an,b, — ¢, }, if ¢, exists.

For convenience, put A(P, f,0) = 6(P, f,0) = 1. Define A(P,n) = sup; A(P, f,n) and §(P,n) =
supy 0 (P, f,n). The last one is the accuracy of P at the n-th step, which is precisely the same as we
defined before. Finally, the accuracy of P is given by 6(P) = sup,,~; Fn+16(P,n), since we are now
in the case that k,, = 27 — 1. B

As we have seen in the first section, (W, n) = w™, n > 0. We now prove

(3.1)Lemma. W) = Fhw = 2iw.

) 2n+1

Proof. The proof will be done once we show that as n — 00, Fby,1w?"
decreases to the same limit

increases and Fy,4ow

13 [
(3.2) lim Fpiw” =5+ 31/ —

5\ i5a H4(2(i+1)+?nu).

The last conclusion follows from (2.5) immediately. On the other hand, by (2.9), we have

In+2 In+1
Fopypaw?t? wg/F2n+1 L1 Fop o™t wz/ Fy,

= e ) — QT = =

Foppiw?n Fopis Fopw?n—t Fopqo

11

Hence the proof is completed. [
As for the policy H defined in (1.14), we have
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(3.3)Lemma. §(H) = Fyw? =i%(2i + 3)w? =: 4.
Proof. The last equality follows from (2.21). By (2.3), we can also express § as follows:
(3.4) §=i(2i +3)(1 — iw)w = i(2i + 3)((i + Dw — 1)

= Qi;3((¢+ DVi(i+4) —i(i +3)) < 2.

By the definition of H, it is easy to check that

S(H,1) = {% {l * 1] + x(i)w}w, A(H,1) = 1/i

2
and 0(H,n) = w", A(H,n) = w" 1/i, n > 2. Thus, it follows from the proof of Lemma (3.1) that

d(H) = sup F,110(H,n) = max {Fgé(H, 1), sup Fn+15(H,n)} = max{F(H, 1), F4w3}.
n>2

n>1

Hence, we need only to show that

1(t+1

(3.5) 21(—, [’; } + X(i)w) < i(2i + 3)(1 — iw).
(3

If i = 2, then w = (v/3 —1)/2. In this case, a direct computation shows that (3.5) holds. For

1 > 3, the left hand side of (3.5) is less or equal to ¢ + 1 + 2iw. Thus, it suffices to show that

i(2i% +3i+2)w < 2i% +2i — 1. Noticing that w < Fy/Fs = (2i+3)/(2i2+5i+ 1), the above inequality

follows immediately for all ¢ > 3. O

(3.6)Corollary. §(W) > 6(H).

This corollary means that H is better than W in the general sense. Comparing H with W carefully,
we see that the difference between these two policies is only at the first step. For H, we choose

a0 = {5 |55 i ) =1/i- a0,

For W, we choose oy (W) = w, 51 (W) = 1/i—aq(W). Starting from the second step, the construction
rule for the two policies is completely the same. Now, what is the key point to making such a choice
for H. The reason is as follows. Since at the first step, we have an odd-block search k1 = 2i — 1, for
any basic policy P, we always have A(P,1) = 1/i. On the other hand, at the second step, including
the tested point (left from the first step), there are altogether 2i tests. However, the ¢-th position
(1 < ¢ < 24) located by the tested point left from the first step does not make any influences to the
construction for the second step, since the key of the construction is the ratio ag/fB2. This is due
to the fact that our policies are basic. But the location of the tested point does influence §(P,1).
Furthermore, each basic policy P corresponds uniquely a basic policy with initial testing interval
[0,1/7] and with testing numbers: ky = 2i, k, = 2i — 1, n > 2. Let us denote the later policy by P;.
Corresponding to H, we have H;. Conversely, due to the rule for the basic policies, a basic policy Py
with initial testing interval [0, 1/i] and with testing numbers k; = 2i, k, = 2i — 1, n > 2, determines
uniquely (here we regard those policies which have the same accuracy at the first step as the same)
a basic policy P with initial testing interval [0, 1] and with testing numbers k,, = 2i — 1. Moreover,
It is obvious that

(3.7 0(P) = sup Fr,116(P,n) = sup Fy4120(P1,n).

n>1 n>1

In particular,

(3.8) S(H) = sup F, 4 20(H1,n) = Fyw®.

n>1

The above discussions tell us, in order to prove Theorem (1.15), we need only to study the basic
polices P; and proving that
(3.9) sup F, 1 20(P1,n) > Fyw? = sup Fy, 126(Hy, n).

n>1 n>1

To fix our idea, let us repeat the construction of the basic policy H;. At the n-th step, we take the
[, Bn]-partition with a,, = w1, B, = w".
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(3.10)Definition. We say that two policies P and P’ are equivalent if for all n > 1, 6(P,n) = 6(P’, n).

Again, due to the rule of the basic policies, it is easy to check the following fact:

(3.11)Lemma. If a basic policy P; is not equivalent to #;, then we must have a; = a;(Py) # w? =

(6751 (H1 )
We now going to study how to compute the accuracy at each step.

(3.12)Remark. Let [ay,cy,b,] be the remaining interval left from the n-th step, for the purpose of
computing the accuracy at the (n + 1)-th step, we may and will assume that a, = 0, ¢,, = §(P1,n),
b, = A(Py,n) and ¢, > by,/2. Moreover, since k, = 2i — 1 for all n > 2, we may also assume that
Cp > by /2.

(3.13)Definition. Let [0, 6(P1,n), A(P1,n)] be the remaining interval from the n-th step, n > 0.
For simplicity, we write 8,, = §(P1,n) and A,, = A(P1,n) respectively. At the (n + 1)-th step, there are
2i tests including the tested point §,,. Denoted them by 0 = 2zp < 21 < -+ < 29; < 29541 = A,. Then,
it follows from the last remark that §,, must be one of {z; 11, 2zi42, - ,22;}. If 8, = 24, we say that 6,
is located at the ¢-th position.

(3.14)Lemma. Let ,,—1 be located at the ¢-th position. Then

(3:19) (&) = s e 2s,)

This occurs only if

1 i . +1 . .
(316) (Sm_l > mAm_l, if £ = Qj, 5m_1 < mAm_l, if ¢ = 2j —1.
Then, 6,, = auy, if and only if

4 . . l . .
(317) 5771—1 < mAm_l, if £ = 2.7, 6m—1 > %—HAm_l, if £ = 2] — 1
Otherwise,
(3.18) S — A — o — (x(E=1) + [£/2])Am—1 — (i + 1)5m—1.

ix(t=1) = [¢/2]

Proof. Since §,,_1 located at the ¢-th position, we have

(3.19) (Zn;lJ _ (T(é— 1) y/?]) (ZZ)

and
(3.20) Apy > 0.

Now, (3.15) follows from (3.19). By using (3.15), it is easy to check that (3.16) is equivalent to (3.20).
On the other hand, d,, = o, is equivalent to say that a,, > A,,/2 by Remark (3.12). Hence, the
last two assertions follows by a simple computation. [

Let jo =i/241 and jo = (i+1)/2 for even and odd ¢ respectively. Define K (j) = jA;,—1/(i +1).

(3.21)Lemma. There are altogether four cases:

i) If 01 € (K(j),K(j+1)) and d,,—1 is located at an even's position ¢, then £ = 2j. Where j varies
from j. to i — 1 if ¢ is even; otherwise, from jy to ¢ — 1.

8) If Op—1 € (K(j),K(j+ 1)) and d,,—1 is located at an odd’s position ¢, then ¢ = 25 + 1. Where j
varies from j. to i — 1 if 7 is even; otherwise, from jo + 1 to i — 1.

118) If 0pn—1 € (K(4), App—1), then &,,—1 can only be located at the (2i)-th position.

i) If 01 € (Am—1/2, K([( + 3)/2])), then &,,,—1 can only be located at the £y-th position with
bo=2[22] —1=i+1—x(i+1).
Proof. The partition of sub-intervals (K (j), K(j + 1)) is suggested by Lemma (3.14), especially
(3.16). The range of j ’s is due to the fact that the position £ varies from 7 + 1 to 2i and the fact
that %Am—l < Om1 < ANp—1. O
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(3.22)Lemma. Given a basic policy P;. Assume that at the m-th step, we have the [a,,,, §,,]-partition.
’L) If o) € (Fanl/FQnJrl,GanQ/Gzn), then

(3.23) 5(7)1,m) = (—1)m(Gm,2 — Gmal)/im, 1 S m S 2n—1

(324) A(Pl,m)zé(Pl,m—l)/i, 2§m§2n—1.
Moreover, 6(Py,m — 1) =y > By forall 1 <m < 2n — 1.

1) If aq € (Gan—1/Gan+1, Fan/Fany2), then the same assertions in i) hold for all m up to 2n.
(3.25)Remark. If we set G_y = 1/i, then we can keep not only the recurrence G, = (Gt +
Gm—2), m > 0 but also extend (3.24) to m = 1, regarding §(P;,0) as those given by the right hand
side of (3.23). We will use this convention for simplicity. However, we will use this convention only for
computing d,,'s and A,,'s with starting value m = 1. Otherwise, it would contradict to our original
convention that 6(Py,0) = 1/i which is the length of the initial testing interval.

Proof of Lemma (3.22).

a) Let us begin with the first step. We have A; = %(% - al) > 1. This gives us one condition
ay < ﬁ = g—z Clearly, §; = oy if and only if a3 > m = % Hence a; € (%, g—g)

b) Next, consider the second step. Assume that a; € (g—;, %) C (%, g—g) Since in the present
situation, K (i) = %Al, by a), it follows that 6; € (K (i),A1) & a1 € (g—;, g—g) But (g—;, %) C
(g—;, g—g), hence by Lemma (3.21) we see that d; must be located at the (2¢)-th position. On the
other hand, by (3.17), do = aw is equivalent to a; < Fy/Fy. Thus, we have proved the lemma for
n=1.

¢) Suppose that we now arrive at the m-th step. Then é,, > K (i) means that
(3.26) O > 10 /(0 + 1) = 0pm—1/(i + 1).

Noticing that we have already had §,, < A,, by our assumption, hence by Lemma (3.21), d,,, must

be located at the (2¢)-th position whenever (3.26) holds. On the other hand, by (3.17), dpmt1 = am+1

if and only if

(3.27) (20 + 1) < 20,—1.

Furthermore, if these all hold, then d,,11 = @m41 = dm—1/% — dm. By the hypotheses of induction,

we then obtain

(~1)m-
gm—1

This gives (3.23).

We now return to (3.26). By the hypotheses of induction, (3.26) is equivalent to

(3.28) (i +1D)(=1D)™(Gpez — Gnar)/i™ > (=1)" Y Gz — Gpu11) Ji™ L.
For odd m, this becomes
Gr-s+ (1 +1)Gm-2/i < (Gm-1+ (i +1)Gp/i)a.
By (2.2), this gives us ay > G, /Gppo. For even m, (3.28) is equivalent to a1 < G, /Gg2. On the
other hand, for odd and even m, (3.27) gives us
o) < (2Gm_1 + Gm_z)/(QGm+1 + Gm) = Fm+1/Fm+3
and ay > Fy41/F43 respectively. Combining these facts, we prove the required conclusions. [

Observing (2.9), (2.15), (2.20), Lemma (3.11) and Lemma (3.22), it is natural to assume that
a1 = a1(P1) is in one of the following sub-intervals:

(3.29) (0 ﬂ) <F2n1 G2n1> (G2n1 F2n+1)
"F3)’ Font1’ Gant1 )’ Gon+1’ Fongs

< Gan  Fon > ( Fyy, G2n2> (@ 1) n>1
Gont2 Fonia)’ Fonto’ Gay )’ Gy i)’ -

The first three are contained in [0,w?] but the second three in [w?,1/i]. However, as we have seen
from the proof a) of Lemma (3.22), a3 < Go/G3. Thus, the last one in (3.29) can be ignored. Now,
we want to prove that the second one for n > 2 and the third one for all n can also be ignored.

—1)ym -1 m—+1
6m+1 = (Gm—B - Gm—lal) - !(Gm—Q - Gmal) = (im)i_i_l(Gm—l - Gm+1a1)-
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(3.30)Lemma. Let m > 1 and §,, = (—=1)"(G -2 — Gnaq)/i™. Then F,490,, < § if and only if
(3.31) (=)™ oy < {i"™6/Fppo + (—1)™" G} /Gy = (-1)™ T A,

In particular, Ay = 0/F3 = Fyw?/F3 and Ay = w?.
Proof. The assertions follow by some simple computations. For instance, let m = 2, then

s L (a-t0) = ey = i) =
aq Go 0 i _i(i—i—l) 1w _i(i—i—l) w w)y = w”.

This shows that Ay = w?. O

By Lemma (3.22), if oy € (?2"‘1 , %) withn >2or a; € (%, %) with n > 1, then the
2n+41 2n+1 2n+1 2n+3

assumption of Lemma (3.30) holds for m = 1 and 2. Hence Fydy > § and so (3.9) holds. Thus, the

proof of our main theorem is done for these cases. Therefore, we need only to consider the cases that

o7 is in one of the sub-intervals:

(3.32) (0 ﬂ) (i ﬂ) ( Gan  Fon ) ( Fyy, G2n2>

. "F3)’ F3’G3)’ Gonyo’ Fonya)’ Fopyo’ Gop )
Suppose that a; is in the second interval. Then, by Lemma (3.22), the explicit expression for §(Py, m)
works only for m = 1. If we could find an ng so that

(3.33) Fry426(P1,m0) > 0.

Then, we were done. The problem is that such an ng for which (3.33) holds can be very large. And
there is no simple way to find out ng since there is no simple expression for §(P;,m) when m > 1.
Because of this, we employ the limiting behavior of F,126(P1,n) as n — co. And this is just what
we are going to study in the next section.

4. OrPTIMAL POLICY AT INFINITY.

In this section, we study the optimal policy at infinity. The results obtained here are not only for
the later use but also have their own interesting. For our reader’s convenience, we first copy some
lemmas from [5] which are available for any sequence k1 > 2, ko, --- of positive integers. Let (;”)

n
be the solution to the equations

(4.1) (I") C(an)(Im—l), n >0, xo=b—a>0,

Yn yn+1

Un

and ( u") satisfies

(4.2) (“") < c(kny1) (“"“) ., n>0, u=b—a.

Un, Un+1
Put
v U v v U u
(4.3) p(m,n) = = [ ==, Am,n) =" 2, p(m,n) = "=/ ",
Yn/ Tm Yn/ Ym Tn/ Tm

Obviously, we have

(4.4)Lemmal®l.  X\(m,)A(l,n) = A\(m,n), plm,Dp(l,n) =
p(m, DAL, n) = p(m,n)
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(4.5)Lemmal®l. If k, ;1 = 2i, then A(n,n+1) > 1 and p(n,n+1) >i/(i+1). If kyyq = 2i—1, then
An,n+1) >i/(i+1) and p(n,n+1) > 1.

(4.6)Lemmal®l. If A\(n,n + 1) < 1, then u(n+1,n)"* > A\(n,n +1)~1.
(4.7)Lemmal®l. If u(n,n + 1) < 1, then p(n,n +1) > pu(n,n +1)"1

Now, we return to our main setup: ky > 2, k, = 2i — 1 for all n > 2. In this case, by Lemma
(4.5), we have

(4.8) An,n+1)>i/(i+1)and p(n,n+1) > 1 for all n > 2.
(4.9)Lemma. For each n >0, if A(n,n + 1) <1, then A(n,n +2) > A(n,n+ 1)~ > 1.

Proof. By Lemma (4.4), it follows that u(n 4+ 1,n)A(n,n + 2) = p(n + 1,n + 2). Hence, by Lemma
(4.6), we have A(n,n +2) = p(n+ 1L,n)tu(n+1,n+2) > pun+1,n)"t > A(n,n+1)"t. O

(4.10)Lemma’®. Let o = (b—a)/{x(k1)w + [EL] /i}. Then z,, = ow", y,, = ow™ 1/i, n > 11is
the unique solution to the equations

T Tn+41
= c(ky, ,n >0, x9g=b—a.
(yn> ( +1) (yn+1) 0

From now on, unless otherwise stated, let P, to denote an arbitrary policy with initial testing
interval [a, b] and with successive testing numbers k; > 2, k,, = 2i—1 for all n > 2. Let Hz denote the
basic policy: at the n-th step, the [ay,, 3,]-partition is determined by o, = Zpn, Bn = Yn—Tn, n > 1,
where (2, yn) is given by Lemma (4.10). For simplicity, we put w, = 6(P2,n), v, = A(Pa,n), n >0
where ug = 6(P2,0) = b — a. It is known that <z” satisfies (4.2)1%.

Actually, the policies Py and Hs are the generalization of P; and H; respectively. If we take
[a,b] = [0,1/¢] and ky = 2i, then Py and Ho coincide with P; and H; respectively. But we prefer to
distinguish them.

Next, we introduce a sequence {¢;} by the following procedure.

(I) Let k1 be an odd integer. In this case, we always have p(0,1) > 1. If u(0,1) > 1, we simply
take ¢1 = p(0,1). Otherwise, we look at the sequence {A(n,n+ 1) : n > 1}. If A(n,n+1) > 1
for all n > 1, we cancel those A(n,n + 1) which equals one and denote by ¢1, pa,- - the remaining
A(n,n+1)’s successively. Then the construction is done. Conversely, if we find some A(n,n+1) < 1.
Then, by Lemma (4.9), we have A(n,n + 2) > A(n,n + 1)~ > 1. In this case, we will forget
A(n,n+ 1) and A(n 4+ 1,n + 2) and take A(n,n + 2) as one of the ¢’s. Then go ahead to look at
{A(m,m +1) : m > n+ 2} and repeat the same procedure. Of course, the index set J of {¢;} may
be empty, which is equivalently to say that u(0,1) =1 and A(n,n+ 1) =1 for all n > 1.

(IT) Let k1 be an even integer. If p(0,1) > 1, then we can adopt the same construction for ¢ as
given in (I). But in this case, it can be happen that p(0,1) < 1 for which we have to modify the above
construction. By Lemma (4.7), we then have p(0,1) > p(0,1)"! > 1. And so we set ¢; = p(0,1) > 1.
Now, we have p(1,2) > 1. This enables us to return to the previous construction by regarding (1, 2)
and {A\(n,n+1):n > 2} as p(0,1) and {A(n,n + 1) : n > 1} respectively. Again, the index set J of
{¢;} is empty if and only if (0,1) = A(n,n+1) =1 for all n > 1.

To get a precise impression of the above construction, consider a special case:

w(0,1) <1, u(1,2) > 1, A(2,3)=1, X\(3,4) <1 and A(n,n+1)=1foralln>5.

Then we have ¢1 = p(0,1), w2 = u(1,2), v3 = A(3,5) and J = {1,2,3}. On the other hand, by
Lemma (4.4), we see that

A(Pa,n)  vn  vn fug B _
m = y—n = y—n l’_o = 1(0,n) = p(0,1)u(1,n) = p(0,1)u(1,2)A(2,n)

3
= [p(oa 1)] [/’6(17 2)} )‘(Qa 3) [/\(37 4)/\(4’ 5)] /\(57 6) e )\(’I’L -1, ’fl) > H Pi, N > 5.

This example not only shows the reason why we introduced such a construction for ¢'s but also
indicates the proof of the following result.
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. oy [4,5]. 2V RS s
(4.11)Proposition For any P,, we have 7}1—{20 N ngj > 1. Moreover, the equality
J
holds if and only if 1(0,1) = A(n,n+ 1) =1 for all n > 1.
We are now ready to prove the main result of this section.
(4.12)Theorem. Hs is the optimal policy at infinity. That is, for any policy Pz, we have
. (S(PQ, n) . A(P27 ’I’L)
lim ——~ = lim ———~ = > 1.
o 8(Haym) | nesbo A(Ha, n) I

Proof. Write 6(P2,n)/d(Hz,n) as
d(Pa,n)  A(Pa,n) (P2, n) _D &

4.13 - . _p,t
(4.13) 0(Ha,m)  A(Hz,n) A(Pa2,n)iw iw
where

D. — A(Pg,n) 5 o (5(7)2,71)
" A(Hg,n)’ " A(Pg,n)

Here, we have used the fact that §(Hz,n) = ow™ = (cw™ /i) - iw = A(Ha,n)iw as given in Lemma
(4.10). By Proposition (4.11), the limit lim,,_ o, D, exists. If lim, D, = oo, then it follows from
&, > 1/2 that

. (5(732,71) . A(Pg,n)
4.14 1 — =1 —_—
(4.14) L (M) e A(Ha, n)
Hence, we may and will assume that lim, . D, < co. But then, from (4.11) and the construction
of ¢;’s, we must have

A('Pg, n —+ 1)

4.1 — = 1) — 1 = 0.
(4.15) APy o A(n,m+1) asn — 0o
On the other hand, as we have mentioned above, for any policy P, we have

0(Pa,n) 0 1 0(Pa,n+1)
. < . .

(4.16) <A(P2,n)) < <1 z> (A(Pg,nJrl)

In particular,

. . 0(P2,n) A(Pz,n) §(P2,n) +iA(Pa,n)
(i &)An =1 n)o = (2 * A(PQ,n)) APon-1) APon-1 -~
Hence
én S 1—iA(n—1,n)w
iw — iA(n—1,n)w?
From this and (4.15), we get
(4.17) lim, /(i) > (1 — iw)/(iw?) = 1.

On the other hand, by (4.16) again, we have
0(Pa,m) < iA(Pa,n+1) _ A(P2,n+1)
d(Ha,m) =  6(Hz,n) A(Ha,n+1)"
Combining this with (4.13) and (4.17), we finally arrive at
. . . n . 0(Payn — 0(Payn . A(Py,n+1
lim Dn, < (1131D”>h—mnz% = h—mn% = llmn5((H22,n)) =l A((Hzg,n: 1))
Therefore, we claim that lim,, &,/(iw) = 1 and hence (4.14) holds. O

To conclude this section, we show that the optimal policy at infinity is essentially unique.

]
(4.18)Corollary. If Ps is not equivalent to Hz, then we have lim % > 1.
n—o0 2,M

Proof. The conclusion follows from Proposition (4.11) and Theorem (4.12) immediately. O

=lim D,,.
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5. PROOF OF THEOREM (1.15).

We begin this section by introducing a comparison lemma. Suppose that we are now at the
N-th step. Then the policy P; corresponds in a natural way a basic policy Ps having successive
testing numbers k; = 24, k, = 2i — 1 for all n > 2 and initial testing interval [0, Ax_;]. Moreover,
§(P1, N +m —1) = (P2, m), m > 1. Recalling that for the policy Ha defined by Lemma (4.10), we
have 6(Hz,m) = ow™, where

(51) o = AN—L
As an application of Theorem (4.12), we obtain

(52) sup Fm+25(771,m) Z lim Fm+25(771,m) = lim FN+m+15(P1,N +m — 1)
m21 m— 00 m— 00

Fnyn 1 .
= n}gnoo <;:;7;1HF7U+15(PQ, m)) = w_N rr%gnoo F7n+16(7)27 m)

>w ™ lim F,16(Ha,m) = ow™ lim F, 0™,
m— 00 m—00

Thus, we have proved the following result:

(5.3)Lemma. Let v = Fyw3/lim, .o, F,11w". Then, we have 6(P;) > & provided

(5.4) ow™ N >~

Based on this lemma, we can now make a complement to Lemma (3.30).

(5.5)Lemma. Let m >1and A, = (=1)""Y(Gp—3 — Gm_101)/i™. Then §(P1) < 6 only if

(5.6) (=)™ < {i"™w™ My + (=1)"G 3} /Gm-1 =: Bp,.

Proof. Applying Lemma (5.3) to the case that N = m + 1, we obtain
0w = Ay J ™ = (<) (G — Girn) (™).

Thus, cw™" > v is equivalent to (—1)"a; < {imw™ty + (=1)™G,,_3}/Grm—1. This proves our
assertion. [J

Consider the special case that m = 1. That is
(5.7) Ay = (1)i—aq)/i.
Then, the condition (5.6) becomes oy > 1 — iyw? > 1 — yw. But we have
(5.8) 1/i — yw > G1/Gs.

The proofs of this and some subsequent elementary inequalities are delayed to the end of this section
for keeping the main line of the proof of Theorem (1.15).

Because (5.7) holds for any choice of a1, the above facts enable us to remove the first two sub-
intervals in (3.32). Thus, for the rest of the proof, we need only to consider the intervals:

(5.9 ( Gon  Fon ) < Fop G2n2)
’ Gont2 Fonia)’ Fonto’ Gan )

Now, we are at the position to complete the proof of Theorem (1.15). Note that u(0,1) =
A(P1,1)/A(H1,1) = iAq/w. Thus, a; > w? & p(0,1) < 1. If u(0,1)~! > ~, then @1 >~ and there
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w

is nothing to do. We assume that x(0,1)~! < «. Equivalently, a; < % -5 But as we will prove
later (Lemma (5.20)) that

(510) 1/’L'*(.«J/")/<F2/F4.

This means that we do not need to consider the sub-interval (F»/Fy,Gy/G2). Furthermore, by
Lemma (3.22), for

G2n F2n )
5.11 ap € , , n>1
( ) ! <G2n+2 F2n+2

or

Fyy, G2n2>
5.12 a1 € , , n>2
(5.12) ! (F2n+2 Gan

the formulas of d,,, and A,, given by (3.23) and (3.24) are available at least for m < 2. In particular,
1w(0,1) = A(Py,2)/A(H1,2) = a1 /w?. Hence, the proof is deduced to consider the case that w? <
a1 < yw?. Given such an oy, there exists uniquely an ng so that one of (5.11) and (5.12) holds. We
now discuss these two cases separately.

(I) Let (5.12) hold for some ng > 2. Then by Lemma (3.22) and Lemma (3.30), we have
Fong+102n,—1 > 0 unless a1 < Aap,—1. We now prove that this is impossible. This follows once
we prove that Asp, 1 < Fapny/Fang+2 which contradicts to our assumption. To do so, noticing that
the last inequality is equivalent to § < FyFap,41/Fang+2, by (2.8), we need only to show that

(5.13) § < FyFs/Fg.

We will check this in Lemma (5.15).

(IT) Let (5.11) hold for some ng > 1. Then, we have Fay,,t202,, > 6 unless oy <Bap,. But we can
prove that Ba,, < Gan,/Ga2ny+2. This again gives us a contradiction. Actually, the above inequality
is equivalent to w0 t1Gy, 12 < (i +1)/7. Hence, it suffices to show that

(5.14) WGy < (i +1)/y.

This will be done by Lemma (5.19). Finally, we conclude our main proof by the following four
lemmas.

(5.15)Lemma. ¢ < FyF5/Fg.

Proof. By (3.4), 6 = i(2i 4+ 3)((i + 1)w — 1). We need only to show that (i + 1)w < 1+ =22 But

(2i+3)Fs
the right hand side equals to
2 2i%2 +5i+ 1 2 2t +3 2 2
2143 (212 4+ T7i+4) (20 + 3) 22+ 7i+4 i(20+3) (224 Ti+4)
On the other hand,
: (i+1)Fs (i+1)(2*+7i+4) 2+ 3 1
5.16 1 = =1 1 .
(5.16) (4 Dw<—p B2 10i+1 2P oZtoitl . i(it3)
2 2 1 3

Thus, it suffices to show that
alli>2. O

< - = . Thi tainly holds f
222"‘71"—4 2Z+3 7/+3 2Z2+9’L+9 1S certainly holds 1or
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(5.17)Lemma. 1/i —yw > G1/Gs.
Proof. Observe that the assertion is equivalent to
(5.18) vy<(@E+1D)(14+w)/(i+2).

i+ 42 +3)((i+Dw-1) _i+]
2(i + 1) + 3iw i+2

By (3.2) and (3.3), this becomes (1 +w). That is

i(i+2) (i +4) (20 + 3)((i + Dw — 1) < (i + 1)1+ w)(2(i + 1) + 3iw) = (i + 1)(2i + 5+ 2(i + 1)w).

Or
(i+1)(20+5)+i(i +2)(i +4)(2i + 3) 2i* + 15i% 4 360 + 31i + 5

i+ 1)(i(i +2)(i +4)(2i+3) —2(i + 1)) 20° + 17i* + 4933 + 562 + 20i — 2°

Note that the right hand side is greater than 1/(i + 1 —1/i) and w = (y/1+4/i — 1)/2. Now, it
should be easy to obtain the required assertion. [J

(5.19)Lemma. w3Gy < (i+1)/y.
Proof. Tt follows from (5.16) that

Gy =22 +3i+ D =i(i? +3i + 1)((i + Dw — 1) < (2 +3i +1)/(i + 3).

Thus, it suffices to show that v < % =1+ % But this follows from (5.18) and (5.16):

T<(1-1/(i+2)04w) =1+ ((i+Dw—1)/(i+2) <1+1/(i+1). O

(5.20)Lemma. 1/i —w/y < Fy/Fy.

Proof. The assertion is the same as follows: v < i(2i + 3)w/(2i + 1). By (5.18), it is enough to show

i+1 i(2i + 3) 2i% +3i+1

H_—2(1 +w) < % 1 w. Equivalently, w > 2P B2 31 Note that the right hand side

is less than 1/(i + 1 — 1/(2¢ — 1)), it is now easy to complete the proof. [

that
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