Dear GTP participant,
I look forward to meeting you next week for the GTP Course.

I will be giving the lectures on the bootstrapping part. Though there will be ample theory, I have placed the emphasis of the bootstrapping course very firmly on the practical side. 
To this end I will be using a number of spreadsheet examples for illustration. ( I have chosen spreadsheets rather than Minitab or R or S-Plus, mainly because I happen to have many worked examples already in spreadsheet form, but also because spreadsheets are arguably more familiar to the non-statistical community that might very well form your ultimate customer or client base in the big wide world; so in the unlikely event that you are unfamiliar with Excel then this course will help prepare you for this.)

The spreadsheet examples are self contained and should be easy to follow. I am hoping that you will be able to use these spreadsheets as templates for solving simple variations of the problems that they have been initially set up to solve.

I am therefore assuming that you have some basic familiarity of spreadsheets and hopefully some idea of how Visual Basic for Applications (VBA) macros work.  I am sure that most of you will have experience of and indeed be well used to spreadsheets.

If however you do not have any previous experience of working with VBA then it will be very useful if you could spend a little time looking at the attached spreadsheet. It will save a lot of time during the course.

The spreadsheet is actually one of the first examples that I will be looking at in the course. Though very simple, it does contain the main VBA elements used in the other (some much more advanced) examples.

The spreadsheet contains Control Buttons. One such is the grey <Normal Variates by IDFT Method> button.  When you click on such a button, it runs a short VBA macro. Click on the <Normal Variates by IDFT Method> button to see what is does.

You can easily access the code behind the button by clicking on the Design Mode icon on the Control Toolbar (If this toolbar is not already displayed on the spreadsheet you can find it listed under Views>Toolbars. The Design Mode icon is the top (or top left) icon on this toolbar.

Clicking on the Design Mode icon toggles the spreadsheet between its normal and design modes. When in design mode, clicking on a control button in the spreadsheet will not run the macro behind the button, but will instead bring up the code itself. You can then inspect the code and if necessary edit and change it.

I suggest you bring up the code behind the <Normal Variates by IDFT Method> button. This is only a few lines long. Please look through this code carefully and make sure you understand it.

As a test of your understanding try modifying the code to generate samples from the Weibull distribution. This is the level of understanding required for the course. If you can do this exercise, then you are all set for the bootstrap course!

(If you find all the above trivially simple and want something a little more advanced, try adding a plot of the pdf to the frequency histograms.)

Best Wishes,

Russell Cheng   
