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Simultaneous Estimation Procedures with Predetermined Accuracy
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This paper deals with the problem of simultaneously estimating linear functions of the compo-
nents of a multivariate normal mean vector with predetermined accuracy. When the covariance ma-
trix is unknown, it is well-known that there exists no fixed-sample size procedure that meets the
requirement. We report two-stage estimation procedures which determine sample sizes based on
pilot samples.
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