
Hesterberg 2014
https://arxiv.org/pdf/1411.5279.pdf

Estimating a population
parameter by repeated
samples from the
population



Hesterberg 2014
https://arxiv.org/pdf/1411.5279.pdf

Bootstrap distribution
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Baron Münchhausen has (in English version) been said to
have pulled himself up from a swamp by his bootstrap

(To spoil our connection, in German, he did this by his hair.)

In any case, ”bootstrap” was named as such in statistics (likely)
to represent the idea of using one’s existing data to ”pull out
seemingly more data”, reminding of the miraculous trick of the
Baron.

In practice, of course, nothing miraculous is happening here
and we are not getting new data from the existing data.
Instead, what we can pull out are some inferences about the
accuracy of the estimator based on the existing data.
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