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Variance of ML Estimator

® True values: Gaussian Parametric Bootstrap
with 4 = 1.0, 0 = 0.2 T
200

Entries 1000
Mean 0.9517

® Starting value for

bootstrap: ji = 0.952184 150 RMS  0.04554
e m = 1000 MC "F :

experiments, n = 20 50F 3
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® Analytic variance of wu:

g%/n = 0.002
@ Bootstrap result: Report result as:

0.045542 = 0.0021 fi=10.952 + 0.046

(cut off insignificant digits!)
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ML Error Estimate

-In(L) for Gaussian
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