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1 Abstract

In many inference problems, it is of interest to compute confidence intervals or regions for the
parameters of interest in the model under consideration. As with point estimation, it is important
to know about the robustness of the confidence intervals. This involves evaluating the performance
of the interval in terms of coverage and length in the face of small perturbations of the data or the
model. Ideally we would like a procedure which gives efficient intervals and accurate coverage in
the neighborhood of the model. In this talk, we will address the issues of robustness for confidence
intervals and assess the robustness of some particular intervals. We will propose several measures
including empirical influence function, gross-error sensitivity, and finite-sample breakdown point to
study the robustness of confidence intervals. Those measures are applied to examine the robustness
of unconditional intervals in the regression model for both the regression parameters and the scale
and conditional intervals.



2 Robustness issues for confidence intervals

Please fill in this form and mail it together with your abstract.

My abstract fits best to topic number .8. (“PLEASE INDICATE HERE THE NUMBER
FROM THE LIST OF TOPICS BELOW WHICH BEST FITS TO YOUR AB-
STRACT”.).

List of Topics:

1. Algorithms
2. Applications
3. Biostatistics
4. Computing and graphics
5. Data analysis
6. Data mining
7. Economics, finance
8. Efficiency and robustness
9. Functionals and bias

10. Fuzzy statistics
11. Geostatistics
12. Inference for robust methods, model testing
13. Location depth and regression depth
14. Multivariate methods
15. Neural networks
16. Rank-based methods
17. Regression quantiles, trimming
18. Robust covariance
19. Robust designs
20. Robust regression
21. Time series analysis
22. Wavelets
23. Other (please specify)


