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Bootstrap: the idea

Example: Variance of the Median

Parametric bootstrap
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Example: Variance of the Median
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Cl Refresher

Cl for parameter of interest 6:

[0+ Zi_a2V Varf]




Parametric bootstrap for &2
> Xl:n ~ N(0,0’z)
> 52 =252
» Boostrap samples Xl*:ab) ~ N(0, S?)

n *(b S2x%
> Varg(S3) = g4y Sh (S - 5F)
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Parametric bootstrap for exp(\)

> Xl:n ~ eXp(A)
> \ = %

» Boostrap samples Xl*:(nb) ~ exp(})

~ ~ cx(b e
> Varg(R2) = 4 25 (WP - %)
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