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For the LAD principle, the estimated confidence measures given in Table

12.4 are more questionable than in the ordinary LS setting, and better

approximations may be desirable. Figure 12.7 shows histograms of 

where semi-parametric bootstrap samples are generated according to

Algorithm 12.4. These histograms deviate somewhat from the normal dis-

tribution, indicating that the number of observations is too low for the

large sample theory to apply. The standard errors of the bootstrap samples

are 0.089 and 0.009 for  and , respectively. These do not deviate

much from those obtained through large sample theory (Table 12.4). Fig-

ure 12.8 shows confidence intervals for  and . The  intervals in

this case are much wider and have different centerpoints compared to the

normal and percentile intervals.

Figure 12.7 Histograms of  for  (left), and  (right). Semi-paramet-
ric bootstrap with estimates obtained by the LAD criterion.

Figure 12.8 95% confidence intervals for  for the survival data. Semi-
parametric bootstrap with estimates obtained by the LAD criterion.

Table 12.5 shows inference results based on the bootstrap samples. There is

much similarity to Table 12.4 but, in particular, the confidence interval for

 has changed somewhat.
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