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X 1. Scilab IZ&PETEHER

n=
scilab-5.2.2 10.
Scilab a>Y— 7 L (DIGITEO)
Copyright (c) 1989-2010 (INRIA) b=
Copyright (c) 1989-2007 (ENPC) 59.
6 EIFRAA: % HEE %
MEREDERYAH
mupb =
X = 7.7519354
10.9
7.1 sigpb =
8.8 0.5645161
8.4
7.6 munb =
9.7 7.9413559
9.
4.9 signb =
5. 0.5103091
7.6
mu =
7.9
sig =
1.9072959
H2A. H1DED=HDScilab DaA—F
clear

x=[10.9;7.1;8.8;8.4;7.6;9.7;9.0;4.9;5.0;7.6]

mu=mean(x)

sig=stdev(x)

n=10

b=59

/Iparametric bootstrap

pb=zeros(b,1)

for i=1:b, y=zeros(n,1), y=mu+sig*rand(n,1,'normal’), pb(i,1)=mean(y), end
mupb=mean(pb)

sigpb=stdev(pb)

/Inonparamatric bootstrap

nb=zeros(b,1)

for i=1:b, y=zeros(n,1), y=sample(n,x), nb(i,1)=mean(y), end
munb=mean(nb)

signb=stdev(nb)

histplot(10,pb);

clf

histplot(10,nb);
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X2B. H1DFHED-6HDMatlab DaA—F

11/26/10 (12/1/10)

%% % Matlab code for bootstrap estimation %%%

%% data and descriptive statistics
x=[10.9, 7.1, 8.8, 8.4, 7.6, 9.7, 9.0, 4.9, 5.0, 7.6]'; % population
mu=mean(x); % to calculate the mean of the values in the population x
sig=std(x); % to calculate the standard deviation of the values

% in the population x

%% parameters
n=10; % sample size
b=59; % number of repetition

%% parametric bootstrap estimation (PBE)
pb=zeros(b,1); % box of variables

% to process bootstrap

fori=1:b
y=mu+sig*randn(n,1); % randomly drawing n values from N(mu,sig”"2)
pb(i,1)=mean(y);

end

% results
mubp=mean(pb); % estimated mean by PBE

sigpb=std(pb); % estimated standard deviation by PBE

%% nonparametric bootstrap estimation (NBE)
nb=zeros(b,1); % box of variables

% to process bootstrap

fori=1:b
y=randsample(x,n,true); % randomly sampling n values from the vlues
nb(i,1)=mean(y); % of the population x with replacement

end

% results

munb=mean(nb); % estimated mean by NBE
signb=std(nb); % estimated standard deviation by NBE

%% figures

% figure 3A
figure
hist(pb,10); % to depict the distribution of pb among 10 bins

% figure 3B
figure
hist(nb,10);
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B4, T—rRFSYTRED-HDERD MDD EHEFER (£) EZDScilab I—F (H)

-->decpb(1:10) clear

ans = x=[10.9;7.1;8.8;8.4;7.6;9.7;9.0;4.9;5.0;7.6 ]

7.6947878 mu=mean(Xx)

6.7342402 sig=stdev(x)

6.7172983 format(10);mu

6.7027829 format(10);sig

6.6880651 n=10

6.6273286 b=59

6.6162382 mu0=6.0

6.4716517 /lparametric bootstrap

6.4329194 pb=zeros(b,1)

6.4076237 for i=1:b, y=zeros(n,1), y=muO+sig*rand(n,1,'normal’),
pb(i,1)=mean(y), end

-->decnb(1:10) mupb=mean(pb)

ans = sigpb=stdev(pb)

7.09 decpb=sort(pb)

6.92 //nonparamatric bootstrap

6.9 nb=zeros(b,1)

6.87 for i=1:b, y=zeros(n,1), u=zeros(n,1), u=sample(n,x)-mu,

6.86 y=mu0+u, nb(i,1)=mean(y), end

6.85 munb=mean(nb)

6.83 signb=stdev(nb)

6.74 decnb=sort(nb)

6.74

6.68
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X5. K4 (E)DFED-HDMatlab a—FK

11/26/10 (12/1/10)

%%% Matlab code for bootstrap test %%%

%% data and descriptive statistics
x=[10.9, 7.1, 8.8, 8.4, 7.6, 9.7, 9.0, 4.9, 5.0, 7.6]'; % population
mu=mean(x); % to calculate the mean of the values in the population x
sig=std(x); % to calculate the standard deviation of the values

% in the population x

%% parameters
n=10; % sample size

b=59; % number of repetition

%% null hypothesis
mu0=6.0;

%% parametric bootstrap test (PBT)
pb=zeros(b,1); % box of variables

% to process bootstrap

fori=1:b
y=mu0*ones(n,1)+sig*randn(n,1); % randomly drawing n values from
pb(i,1)=mean(y); % N(mu0,sig"2)

end

% results

mubp=mean(pb); % estimated mean by PBE

sigpb=std(pb); % estimated standard deviation by PBE
decpb=sort(pb,'descend’); % to sort the elements of pb in descending order
decpb(3) % reject the null hypothesis if < mu

%% nonparametric bootstrap test (NBT)
nb=zeros(b,1); % box of variables

% to process bootstrap

fori=1:b
u=x-mu.*ones(n,1); % u = vector of deviations of sample mean
y=randsample(u,n,true)+muo;
nb(i,1)=mean(y);

end

% results

munb=mean(nb); % estimated mean by NBE
signb=std(nb); % estimated standard deviation by NBE
decnb=sort(nb,'descend";

decnb(3) % reject the null hypothesis if < mu
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