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Outline

1. Jacknife and Bootstrap

(a) The jacknife: bias estimation and reduction

(b) Introduction to Bootstrap: empirical distributions, pulg-in principle,
point estimate of the standard error

(¢) Bootstrap confidence intervals: percentiles method, Bootstrap t, BCa;
coverage probability and consistency

(d) The Edgeworth expansion and an Edgeworth view of the Bootstrap
2. Introduction to EM

(a) The algorithm: construction and convergence

(b) Examples

Tentative calendar

Lesson 1 - 04/06/19 (3 hours). Introduction to Jacknife and Bootstrap

e Lesson 2 - 06/06/19 (3 hours). Bootstrap confidence intervals and Edge-
worth expansion

Lesson 3 - 11/06/19 (3 hours). Introduction to EM

Lesson 4 - 13/06/19 (3 hours). Examples
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