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Optimal Allocations of Iteration Times of a Class of

Stochastic Approximation' Problem
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Abstract

In this paper a class of stochastic approximation prolem with
independent components was disscused. For achieving the minimal
asymptotic covariance of approximation errors the optimal allocation
ratio of iteration times was analyzed and determined out, a strategy
for realizing this optimal ratio was proposed, and an adaptive

recursive algorithm for the parameters in the strategy was developed.





