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TP 8 – Solution

Bootstrap and Asymptotic Confidence
Intervals

The Delta Method

From the property, we have:
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Then, using the hint we obtain:
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Denoting by zα/2 and z1−α/2 the α/2 and 1−α/2 quantiles of N (0, 1+ 1
4 ( µ̂σ̂ )2), and

using the delta method, we can write:
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Rearranging:
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which gives the asymptotic confidence interval for SR.
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