
Lectures 15: Bootstrap II.
error propagation for nonlinear functions of fit 

parameters

with material from



Maximum Likelihood parameter errors?from Lecture 14:
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bootstrap sampling    example 2
              LSAT                          GPA

1.0e+02 *                    1.0e+02 *
 5.760000000000000   0.033900000000000

   6.350000000000000   0.033000000000000
   5.580000000000000   0.028100000000000
   5.780000000000000   0.030300000000000
   6.660000000000000   0.034400000000000
   5.800000000000000   0.030700000000000
   5.550000000000000   0.030000000000000
   6.610000000000000   0.034300000000000
   6.510000000000000   0.033600000000000
   6.050000000000000   0.031300000000000
   6.530000000000000   0.031200000000000
   5.750000000000000   0.027400000000000
   5.450000000000000   0.027600000000000
   5.720000000000000   0.028800000000000
   5.940000000000000   0.029600000000000
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bootstrap sampling    example 2
rho =

0.776374491289407

ci =
   0.452682100239149
   0.961268268870509



bootstrap sampling    example 3



frequentist is concerned about error estimate
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