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Abstract.
This talk is about the asymptotic behavior of estimators in sequential studies. A key
feature of a sequential study is that the actual sample size is a random variable that typ-
ically depends on the outcomes collected. While hypothesis testing theory for sequential
designs is well established, parameter and precision estimation is less well understood.
Even though earlier work has established a number of ad hoc estimators to overcome
alleged bias in the ordinary sample average, recent work has shown the sample average
to be consistent. Building upon these results, by providing a rate of convergence for the
total variation distance, it is established that the asympotic distribution of the sample
average is normal, in almost all cases, except in a very specic one where the stopping rule
is deterministic and the true population mean coincides with the cut-off between stopping
and continuing. For this pathological case, the Kolmogorov distance with the normal is
found to equal 0.125. While noticeable in the asymptotic distribution, simulations show
that there fortunately are no consequences for the coverage of normally-based confidence
intervals. These results could be obtained from first principles, even though the conditions
of Anscombe’s Theorem are not satisfied.

I would like to present this research at the Leuven Statistics Days 2016 on “Proba-
bilistic and statistical techniques for disentangling complex dependencies and dynamics”,
that will be held in Leuven on October 20 & 21, 2016.
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