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One- and two-sided confidence intervals are considered for the location parameter in the
semiparametric symmetric location model. Asymptotic bounds are proved and confidence
intervals are constructed that attain these bounds locally asymptotically uniformly. Global
uniformity is studied as well.

1. Introduction

Let G be the class of distribution functions G with densities g w.r.t. Lebesgue
measure that are symmetric about 0 and that have finite Fisher information
I(QG) for location. This means that every G € G has a density g satisfying

(1.1) g(-z) =g(z), z€R,

and being absolutely continuous with derivative g’ such that

(1.2) I(G) = /(g’/g)zg < oo
holds. The semiparametric symmetric location model
(1.3) P = {P97G :0eR,G e Q}

consists of all distributions Py ¢ with density g(z — 6), € R, with respect
to Lebesgue measure.

Based on i.i.d. random variables X3, ..., X, with distribution Py es-
timation of the location parameter 6 is possible by estimator sequences

(Th)neN = (tn(Xl, ... ,Xn))n€1N satisfying

(1.4) VT, —0) B N(0,174G)), 0€R,GeG,
and even

1 & -1 g o &i
(1.5) \/ﬁ(Tn — 0+~ ; I (G)g(Xz 0)) 0,
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