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SUMMARY

Despite the huge developments in sequential testing methodology in the
past century, sequential tests in the presence of nuisance parameters
remained underdeveloped. Recently, Gombay (1996) has proposed an
approach based on weighted generalized likelihood ratio statistics for
performing sequential testing in the presence of nuisance parameters. In
this talk, we develop, along the lines of Gombay (1996), two-sample
sequential testing procedures using weighted versions of Score and Wald
statistics in the presence of nuisance parameters. Extension of these
methods to the multi-sample case (ANOVA and similar) will be discussed.
We assess the performance of the test procedures in terms of power,
alpha and average stopping times (average sample sizes) relative to the
fixed sample and group sequential t-tests.
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