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Unit 9: Bootstrap Confidence 
Intervals

Notes largely based on 
“Statistical Methods for Reliability Data” 

by W.Q. Meeker and L. A. Escobar, 
Wiley, 1998 and on their class notes.

Ramón V. León
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Unit 9 Objectives

• Explain basic ideas behind the use of 
computer simulation to obtain bootstrap 
confidence intervals

• Explain different methods for generating 
bootstrap samples

• Obtain and interpret simulation-based 
pointwise parametric bootstrap confidence 
intervals
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Parametric Bootstrap 
Sampling for 

Parametric Inference
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Nonparametric 
Bootstrap Sampling 

for Parametric 
Inference
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Weibull Model
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Bootstrap Sampling and 
Bootstrap Confidence Intervals
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Bootstrap Confidence Interval for µ

(Assuming location scale or log location scale distribution.)
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Bootstrap Confidence Interval for σ



9/22/2004 Unit 9 - Stat 567 - Ramón León 11



9/22/2004 Unit 9 - Stat 567 - Ramón León 12



9/22/2004 Unit 9 - Stat 567 - Ramón León 13



9/22/2004 Unit 9 - Stat 567 - Ramón León 14



9/22/2004 Unit 9 - Stat 567 - Ramón León 15



9/22/2004 Unit 9 - Stat 567 - Ramón León 16

Other Topics in Chapter 9

• Nonparametric bootstrap confidence 
Intervals (with nonparametric resampling)

• Bootstrap percentile method


