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In the original online publication of this article, Figs. 1, 2, and 3 were unfor-
tunately permuted. We apologize for this mistake. The correct order can be
seen here.

The online version of the original article can found at
http://dx.doi.org/10.1007/s10463-006-0083-3.

C. Field
Department of Mathematics and Statistics, Dalhousie University,
Halifax, N.S, Canada B3H 3J5

J. Robinson (B)
School of Mathematics and Statistics,
University of Sydney, NSW, Sydney 2006, Australia
e-mail: johnr@maths.usyd.edu.au

E. Ronchetti
Department of Econometrics, University of Geneva, Geneva, Switzerland



226 C. Field et al.

u

tt

0.5 1.0 1.5 2.0 2.5

0.
0

0.
1

0.
2

0.
3

0.
4

tt

re
la

tiv
e 

er
ro

r

0.0 0.1 0.2 0.3 0.4
 –

0.
10

 –
0.

08
 –

0.
06

 –
0.

04
 –

0.
02

0.
0

0.
02

Fig. 1 The first panel gives tail probabilities for the saddlepoint approximation to the tilted boot-
strap and approximate tail probabilities from 30,000 tilted bootstrap samples from one original
sample. The second panel gives the relative errors of these two approximations
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3000 MC Simulations - 100 Bootstrap Samples per Simulation

Fig. 2 Boxplots of 3,000 Studentized bootstrap p values corresponding to exact tail areas 0.2, 0.1,
0.05,0.01
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Fig. 3 Boxplots of 3,000 tilted bootstrap p values corresponding to exact tail areas 0.2, 0.1, 0.05,0.01
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