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1. (Problem 11.4, page 150, Efron and Tibshirani). If �(F ) = �+
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[Note that it is the �rst equality in this line that is not available to us for many
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.] Hence the (ideal) bootstrap estimator of

se

F

(

^

�

n

) =

q

Var

F

(

^

�

n

) is

ŝe
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ŝe

Jack

=

(

1

n(n � 1)

n

i=1

X

(�

*

n ,i

� �

*

n

)

2

)

1/2

=

(

1

n(n � 1)

n

i=1

X

(�(X

i

) � �

n

)

2

)

2

)

1/2

=

�

n

n � 1

�

1/2

ŝe
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2. (Problem 11.10, page 151, Efron and Tibshirani). The quadratic statistic

^
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n

in (11.18) is
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The mean of
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Although Efron and Tibshirani did not make this precise in their statement of the

problem, I will take the latter to be �(F ) ; indeed this is what

^

�
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is estimating
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^
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n
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To �nd the Jackknife estimator of b

n

(F ) we compute the pseudo - values �

*
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+
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Hence it follows that the Jackknife estimator �
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of �(F ) is given by
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[Note that �
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is unbiased: E
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�
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= �(F ) .] It follows that the Jackknife estima-

tor of bias is
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Thus we have (under the assumption that � is symmetric: �(x ,y) = �(y, x ) ),
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