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Abstract
In this paper we show how to compute the Fisher information matrix and the
asymptotic covariance matrix for maximum likelihood estimators for a wide
class of parametric models that include combinations of censoring, trunca-
tion, and explaﬁatory variables., Although the models are based on underlying
location~-scale distributions, applications extend, for example, directly to
the closely related and widely used Weibull and lognormal distributions. We
unify and generalize a number of previously published results. Our results
are important for determining needed sample sizes and for otherwise planning

statistical studies.




