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Abstract. One-term Edgeworth Expansions for the studentized version of com-
pound Poisson processes are developed. For a suitably defined bootstrap in this
context, the so called one-term Edgeworth correction by bootstrap is also estab-
lished. The results are applicable for constructing second-order correct confidence
intervals (which make correction for skewness) for the parameter “mean reward per
unit time”.
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