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Topic:: Bootstrapping works

Topic:: Bootstrapping on differences

Topic:: Bootstrap coverage rates

Topic:: Bootstrap for slope, correlation

Topic:: Bootstrap percentile CIs

Read:: Lock5 3.4

HW:: PS06 due Tues.

Bootstrapping CI

- what parameters aiming for? what are the corresponding bootstrap stats?

- StatKey software

- Percentile confidence intervals

- "bag" metaphor for bootstrapping

case: when interested in mu1 - mu2

 

Jeffry Naomi Josiah

params bootstrapstats bootstrapsamplesdrawn

f I withreplacement fromslips one perXi sampledquantitativeresp
p withreplacement fromslips onepersampledcategoricalresponse

µ 12 I I withrept fromtwosetsofslipscontainingquantvaluesfrom2groups

p p p p withreptfromtwosetsofslipscontainingcateyvaluesfrom2groups

p r withreplacement fromslips one persampled Xi yi
p b withreplacement fromslips one persampled Xi y

Notetheoptions of thebootstrapconfidenceinterval column

seebelow

twobags onecontains in slipsof sampledvaluesfromgroup1
theothercontainsnz slipsof sampledvaluesfromgroup2

draw withreplacement n slipsfromBag1 usetoCatulate I Thensubtract
draw withreplacement n slipsfromBag2 usetocalculateEz y



STAT 145 Daily Notes

case: slope or correlation

2

Onebagcontaining n slips
data is matched pairs eachcase contributes pair x y
everyslip in bag has one Xigil pairfromsample

Draw n times w replacement getting bootstrapsample of n Giy I pairs
mostlikelythere are repeatpairs in bootstrapsample
use to calculate r or 6 bootstrapstatistic

Bootstrappercentile confidence intervals

Idea 95 confidenceinterval with a trulynormalbootstrapdistribution
whendoneusingthe centered intervalapproach

pt estimate I 2 SE
would result in a lowerbound at the 2.5 percentile and
an upper

bound at the 97.5 percentile ofthe bootstrap distribution

l
centeredon

I fromoriginal
sample

Alternatively use toolsof softwareto competedirectly
2.5 and97.5 percentiles for95 confidence

10and 90 percentiles for80 confidence

5 and 95 percentiles for909 confidence

etc


