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BOOTSTRAPPING THE UNTRIMMED L-STATISTICS

TU DONG-SHENG(1),CHENG PING(2)

(DIngtitute of Systems Science,Academia Sinica;(2)Institute of Systems Science,Academia Sinica
Abstract For the L-statistic T(F_n)=intergral from 0to 1 F_n~(-1)(t)J(t)dt+sum from j=1tona j F_n~(-1)(P_j),under the
assump-tion that J(u) is continuous on [0,1] (that is, T(F_n) is anontrimmed L-statisticand other conditions on F(x),we use
the bootstrap to approximate the distributionof T(F_n).The consistency of the bootstrap approximation and the
as.convergenceof the bootstrap variance estimate are proved.
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