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Two-stage Sequential Stopping Procedure with Parameter
Steady-state Estimate for Terminating Simulation

ZHU Yi-fan , ZHAO Xin , LI Qun
(College of Information Systems and Management, National Univ. of Defense Technology, Changsha 410073, China)

Abstract : Two-stage sequential stopping procedure is used for terminating simulation analysis. It can control precision of result data

that is required, but cannot avoid redundancy computation and early stopping. Firstly, the existing stopping procedures of terminating

simulation were reviewed; then, the relationship between the quantity estimating of the samples total needed and the current amount of

the samples usable was analyzed; finally, a modified method based on parameter steady-state estimate was proposed. This method can

improve estimating of n (samples total needed) if the n is biggish, and ensure the validity of the simulation result. It can increase go-

aheadism for the procedure actualizing.
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Fig.1 Processes of three methods
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Tab.1 Three kinds of methods for calculating

simulation resamplings
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Fig.2  The curve of total sampling time estimated

vs. amount of samples already produced
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Fig.3  The frame of improved sequential stopping procedure
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Fig.5 The process of forwards searching
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