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ABSTRACT

Fifteen years ago, no one had ever heard of “generalized P-values”.  In 1989, Tsui and Weerahandi, coined the term for a statistical method that is based on an extended definition of a P-value, and is useful for testing hypotheses in the presence of nuisance parameters.  (Unfortunately, it is the case still today that very few people have ever heard of generalized P-values.)  With this presentation I will give an introduction to this fairly new statistical tool that has been applied to the famous Behrens-Fisher problem, and even been used on several occasions to test specific hypotheses involving variance components in ammunition accuracy studies at Aberdeen Proving Ground.
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