Bootstrap Resampling Methods:
Synopsis of Lectures

Lecture #1

W1.
Introduction

W2. Statistical MetaModels.


Traffic Queue Length EG 

Moroccan TB Data

Vaso Constriction Data

W3.
Random Variables

W4. Fitting Parametric Distributions to Random Samples; Input Modelling


Normal Var Generator
 
Gamma Var Generator
Lecture #2


W5.
Maximum Likelihood Estimation


Likelihood Examples

Nelder Mead.


NelderMeadDemo

Gamma MLE

W6.
Accuracy of ML Estimators


Gamma MLE

Regression Fit Morocco Data


Vaso Constriction Data 
Lecture #3


W7.  Empirical Distribution Functions

W8.  Basic Bootstrap Method


Bootstrap Median 


W9.
Evaluating the Distribution of MLEs by Bootstrapping


Gamma Bootstrap

Vaso Constriction Data.
Lab #1

Examine examples of Lectures 1,  2 and 3
Lecture #4


T1 The Bootstrap



T1.1 The Bootstrap Concept



T1.2 
Basic Method



T1.3
The Double Bootstrap and Bias Correction


T2 Percentiles

Lecture #5


W11.  The Parametric Bootstrap

ParametricBS-GammaEG 

T4.2 Metamodels

T4.3 Linear Metamodels


T4.4 Nonlinear Metamodels

Lab #2


Examine examples of Lectures 3 and 5


Fit a suitable model to the Traffic Queue and Cortisol Assay Data
Lecture #6


W12  Goodness of Fit Testing

Gamma Fit Toll Booth Data

Normal Fit Toll Booth Data

T5.1  Goodness-Of-Fit and Validation
Lecture #7

W10  Comparing Samples Using the Basic Bootstrap


Law and Kelton EG

W13  Comparison of Different Models; Model Selection


Cement Data

T4.6  Metamodel Comparison and Selection
Lab #3


Examine examples of Lectures 6 and 7

Lecture #8

T3 Theory

T3.1  Convergence Rates


T3.2  Asymptotic Accuracy of EDF’s


T3.3  Asymptotic Accuracy of Confidence Intervals


T3.4  Failure of Bootstrapping


W14  Final Comments
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