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 big change, resulting from our intentional infusion of relatively large meas-

urement errors. The robust and bootstrap estimates of standard errors are

quite similar, and similar to the standard errors from Stata. The normal

based standard error for sc50 is smaller than the other standard errors.

In general this method is not recommended because of a tendency to

underestimate standard errors. The naive estimate of  is 1845 and the

corrected estimate, accounting for just error in X is 1630.2. This illustrates

a correction for the upward bias in the naive MSE.

Stata analyses using the rcal command

sc62 | Coef. Std. Err. [95% Conf. Interval]
--------------------------------------------
w2   | .4184837 .0949597 (.2312215, .6057459)
cons | 143.6756 11.60618 (120.788, 166.5632)

     | Semi-Robust
sc62 | Coef. Std. Err. [95% Conf. Interval]
--------------------------------------------
w2   | .4184837 .0997977 ( .221681, .6152864)
cons | 143.6756 12.50813 (119.0094, 168.3419)

     | Bootstrap
sc62 | Coef. Std. Err. [95% Conf. Interval]
--------------------------------------------
w2   | .4184837 .0977295 (.2257594, .611208)
cons | 143.6756 25.49386 (93.4028, 193.9499)

σ 2

Table 10.14 Analysis of Los Angeles county data regressing serum cholesterol in 
1962 (sc62) on serum cholesterol in 1960 (sc50) with the latter measured with 
error. Cor denotes corrected estimate; -R indicates use of a robust covariance esti-
mate; -N uses a normal based covariance estimate.

Method

Intercept SC50

Est (SE)  95% CI Est (SE) 95% CI

Naive 187.51 (11.61) (164.62, 210.40) 0.252 (0.102) (0.169, 0.336)

Cor-R 143.68 (25.56) (94.58, 193.77) 0.418 (0.098) (0.227, 0.610)

Cor-N 143.68 (25.27) (101.83, 185.52) 0.418 (0.080) (0.260, 0.577)

Bootstrap Mean (SE) 95% CI Mean (SE) 95% CI

139.75 (27.45) 0.434 (0.1052) (0.257, 0.669)
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