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Abstract We consider a very general class of empirical statistics that includes (a)
empirical discrepancy (ED) statistics, (b) generalized empirical exponential family
likelihood statistics, (c) generalized empirical likelihood statistics, (d) empirical
statistics arising from Bayesian considerations, and (e) Bartlett-type adjusted ver-
sions of ED statistics. With reference to this general class, we investigate higher
order asymptotics on power and expected lengths of confidence intervals. For (b)-
(e), such results have been hitherto unexplored. Furthermore, our findings help
in understanding the presently known results on the subclass (a) from a wider
perspective.
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1 Introduction

Ever since its introduction by Owen (1988), empirical likelihood has been of sig-
nificant interest in the statistics and econometrics literature; see Owen (2001) and
Mittelhammer et al. (2000) for accounts of recent developments. Corcoran (1998)
introduced a general class of empirical discrepancy (ED) statistics. This class in-
cludes the Cressie-Read discrepancy statistics (Baggerly, 1998) and, in particular,
the empirical likelihood ratio (ELR) statistic. In a pioneering work, Bravo (2003)
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