
Empirical CDFs and Bootstrap
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Empirical CDF vs True CDF (n = 20)
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Empirical CDF vs True CDF (n = 100)
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Empirical CDF vs True CDF (n = 1000)
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Original Least Squares Line and Bootstrap Lines

  where Yi = 2 + 3 * Xi + ϵi ϵi ∼ 𝒩(0,1)

 n = 15

Linear model
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Original Least Squares Line and Bootstrap Lines

  where Yi = 2 + max(0,Xi)1.5 + .1 ⋅ ϵi ϵi ∼ 𝒩(0,1)

 n = 20

Misspecified linear model



Logistic regression
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Original Logistic Regression Line and Bootstrap Lines

 n = 30

 P(Yi = 1) =
1

1 + exp( − (2 + 3Xi))
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Pivotal bootstrap

Data:  (Y1, Z1), …, (Yn, Zn)

Statistic: T(𝖽𝖺𝗍𝖺) =
Ȳ
Z̄

1. slight upward bias of the statistic 

2. sampling distribution skew right
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Pivotal bootstrap

Data:  (Y1, Z1), …, (Yn, Zn)

Statistic: T(𝖽𝖺𝗍𝖺) =
Ȳ
Z̄

1. slight upward bias of the statistic -> we should move CI slightly to left


2. sampling distribution skew right -> should have wider CI on left


