Complete element space

ey

090909000000

elements

9990909009090 9090900000000
90090000000 000000000

Ny, bootstrap 0990909099900 90000000000

samples

A W N =

9990900009000 9090000000

Ny 9000000000000000000

Theorem (B. Efron, Ann. Statist. 1979)]

When N tend to infinity, the distribution of average values computed from bootstrap samples is
equal to the distribution of average values obtained from ALL samples with N elements which can
be constructed from the complete space. Thus the width of the distribution gives an evaluation
of the sample quality.




