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Abstract 
In this paper we examine the effect of predictor sort sam-
pling on one-sided confidence bounds for normal quantiles. 
We have found that standard noncentral T theory that ig-
nores the predictor sort nature of the sampling leads to 

kSY −  bounds that are overly conservative. On the other 
hand, maximum likelihood methods yield non-conservative 
bounds even for fairly large sample sizes. We provide an 
asymptotic result that yields the appropriate corrections for 
the standard noncentral T approach. 
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