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>> x=rand(1,10) ¢— (6 SpbeeEl Prem (LCs,V
X =
0.6541 0.8129 0.7344 . 0.0322 0.0861 0.6966 0.8631 0.5056¢

0.9364 0.3626

T \0
o> zeunidrnd(10,1,10) 6— (6 MAHEeb LNTEGEY 1 Low~ »l\,.l—)---J )

>> x(z) G— TS 6eTITROr (DMpLE
ans =

0.9364 0.0322 0.0322 0.3626 0.7344 0.8129 0.8129 0.6966¢
0.7344 0.3626 - _ :
tXowet X)) RBOLKTIVRPeI LB G e
1 ( ] A = s
>> x=rand(1,1000) ; STOLDeRY Exwenr A( 6‘) OF TWC EYT (vt

>> u=0.5*%(sign(x-0.7)+1);
A ! |

o - Xy =€..% Xu)

( \ n

>> bsstderr=stovels (u,10000) = ;:
h—_———-——'—_‘/
bsstderr = X ¢ SDH—(‘L(& 6 ’@(( 03)
(ptred ox  Tel0:3)
0.0152
— : :' /l

>> x=rand(1,1000);
>> u=0.5*(sign(x-0.7)+1);
>> bsstderr=stovels (u,10000)

R sle TS e ey J, |10 oo = &

i

bsstderr =

0.0143

—

>> type stovels
function bsstderr=stovels(x,n)
phats=[1];

for i=1:n

bssampl=stovelstropp (%) ;

phat=mean (bssampl) ;
phats=[phats phat] ;
end

bsstderr= std(phats) akJ .ﬁ\.5%~
=]
>> type stovelstropp
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function bssampl=stovelstro X . | | .
plestovelstropp(x) | RosvsTPAR 16 MrL®

n=length (x) ;

z=unidrnd(n,1,n);

bssampl=x(z) ;
== ootzbootstrp(lOOOO,@mean,u);d:——’ MATLAH'S AL OPID
>> std (boot) ‘ r—i, %&HJﬁzicp

AF E
4,03,

ans = , 5 EL e

0.0144

>> help bootstrp
BOOTSTRP Bootstrap statistics.
BOOTSTAT = BOOTSTRP (NBOOT, BOOTFUN, D1, ...) draws NBOOT bootstrap data

samples, computes statistics on each sample using the function BOOTFUN,

and returns the results in the matrix BOQOTSTATS. NBOOT must be a
positive integer. BOOTFUN is aifgng;iggehggQ;¢L§pecified with @.
Each row of BOOTSTAT contains the results of appiying BOOTFUN to one
bootstrap sample. If BOOTFUN returns a matrix or array, then this

output is converted to a row vector for storage in BOOTSTAT.

The third and later input arguments (D1,...) are data (scalars,

column vectors, or matrices) that are used to create inputs to BOOTFUN.

BOOTSTRP creates each bootstrap sample;by_sa@pling with replacement
from the rows of the non-scalar data arguments,  (these must have the

same number of rows). Scalar data are passed to BOOTFUN unchanged.

[BOOTSTAT, BOOTSAM] = BOOTSTRP(...) returns BOOTSAM, a matrix of indices
into the rows of the extra arguments. To get the output samples BOOTSAM

without applying a function, set BOOTFUN to empty ([]).

Examples:

Compute a sample of 100 bootstrapped means of random samples taken from

the vector Y, and plot an estimate of the density of these bootstrapped

means :
y = exprnd(5,100,1);
m = bootstrp (100, @mean, y);
[fi,x1] = ksdensity(m) ;
plot(xi, fi);

Compute a sample of 100 bootstrapped means and standard deviations of

random samples taken from the vector Y, and plot the bootstrap estimate

pairs:
y = exprnd(5,100,1); :
stats = bootstrp (100, @(x) [mean(x) std(x)], v):
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>> boot=bootstrp (10000, @mean,u) ;

>> mean (boot)

ans =

0.3220

>> std(boot)

ans =

0.0148

>> hist (boot,100)
>> hist (boot, 10)
>> hist (boot,50)
>> hist (boot,100)
>> prctile(boot,5)
ans =

0.2980
>> prctile(boot,6)
ans =

0.2990
>> prctile(boot, 95)
ans =

0.3460
>> prctile(boot,50)
ans =

0.3220

>>
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