Bootstrapping Time Series: A Partial Bibliography

A. C. Davison Swiss Federal Institute of Technology 1015-CH Lausanne, Switzerland

Anthony.Davison@epfl.ch

June 25, 1998

References

Bose, A. (1988) Edgeworth correction by bootstrap in autoregressions. Annals of Statistics 16, 1709–1722.

Braun, W. J. and Kulperger, R. J. (1995) A Fourier method for bootstrapping time series. Preprint, Department of Mathematics and Statistics, University of Winnipeg.

Braun, W. J. and Kulperger, R. J. (1997) Properties of a Fourier bootstrap method for time series. Communications in Statistics — Theory and Methods 26, to appear.

Brillinger, D. R. (1989) Consistent detection of a monotonic trend superposed on a stationary time series. Biometrika 76, 23–30.

Bühlmann, P. (1997) Sieve bootstrap for time series. Bernoulli 3, 123–148.

Bühlmann, P. and Künsch, H. R. (1995) The blockwise bootstrap for general parameters of a stationary time series. Scandinavian Journal of Statistics 22, 35–54.

Carlstein, E. (1986) The use of subseries values for estimating the variance of a general statistic from a stationary sequence. Annals of Statistics 14, 1171–1179.

Dahlhaus, R. and Janas, D. (1996) A frequency domain bootstrap for ratio statistics in time series analysis. Annals of Statistics 24, 1934–1963.

Davison, A. C. and Hall, P. (1993) On Studentizing and blocking methods for implementing the bootstrap with dependent data. Australian Journal of Statistics

35, 215–224.

Davison, A. C. and Hinkley, D. V. (1997) Bootstrap Methods and Their Application. Cambridge: Cambridge University Press.

Efron, B. and Tibshirani, R. (1986) Bootstrap methods for standard errors, confidence intervals, and other measures of statistical accuracy. Statistical Science 1, 54–77.

Efron, B. and Tibshirani, R. J. (1993) An Introduction to the Bootstrap. New York: Chapman & Hall.

1

Findley, D. F. (1986) On bootstrap estimates of forecast mean squared errors for an autoregressive processes. In Computer Science and Statistics: The Interface, ed. D. M. Allen, pp. 11–17. Amsterdam: Elsevier.

Franke, J. and Härdle, W. (1992) On bootstrapping kernel spectral estimates. Annals of Statistics 20, 121–145.

Freedman, D. A. (1984) On bootstrapping two-stage least-squares estimates in stationary linear models. Annals of Statistics 12, 827–842.

Freedman, D. A. and Peters, S. (1984) Bootstrapping a regression equation: Some empirical results. Journal of the American Statistical Association 79, 97–106.

Götze, F. and Künsch, H. R. (1996) Second order correctness of the blockwise bootstrap for stationary observations. Annals of Statistics 24, 1914–1933.

Hall, P. (1985) Resampling a coverage pattern. Stochastic Processes and their Applications 20, 231–246.

Hall, P., Horowitz, J. L. and Jing, B.-Y. (1995) On blocking rules for the bootstrap with dependent data. Biometrika 82, 561–574.

Hartigan, J. A. (1990) Perturbed periodogram estimates of variance. International Statistical Review 58, 1–7.

Janas, D. (1993) Bootstrap Procedures for Time Series. Aachen: Verlag Shaker.

Kabaila, P. (1993) On bootstrap predictive inference for autoregressive processes. Journal of Time Series Analysis 14, 473–484.

Künsch, H. R. (1989) The jackknife and bootstrap for general stationary observations. Annals of Statistics 17, 1217–1241.

Lahiri, S. N. (1992) Edgeworth correction by ‘moving block’ bootstrap for stationary and nonstationary data. In Exploring the Limits of Bootstrap, eds R. LePage and L. Billard, pp. 184–214. New York: Wiley.

Lahiri, S. N. (1995) On the asymptotic behaviour of the moving block bootstrap for normalized sums of heavy-tail random variables. Annals of Statistics 23, 1331– 1349.

Li, H. and Maddala, G. S. (1996) Bootstrapping time series models (with Discussion). Econometric Reviews 15, 115–195.

Liu, R. Y. and Singh, K. (1992) Moving blocks jackknife and bootstrap capture weak dependence. In Exploring the Limits of Bootstrap, eds R. LePage and L. Billard, pp. 225–248. New York: Wiley.

Nordgaard, A. (1990) On the Resampling of Stochastic Processes using a Bootstrap Approach. Ph.D. thesis, Linköping University, Sweden.

Politis, D. N. and Romano, J. P. (1994) The stationary bootstrap. Journal of the American Statistical Association 89, 1303–1313.

Swanepoel, J. W. H. and van Wyk, J. W. J. (1986) The bootstrap applied to power spectral density function estimation. Biometrika 73, 135–141.

Theiler, J., Galdrikian, B., Longtin, A., Eubank, S. and Farmer, J. D. (1992) Using surrogate data to detect nonlinearity in time series. In Nonlinear Modeling and Forecasting, eds M. Casdagli and S. Eubank, number XII in Santa Fe Institute Studies in the Sciences of Complexity, pp. 163–188. New York: Addison–Wesley.

Thombs, L. A. and Schucany, W. R. (1990) Bootstrap prediction intervals for autoregressions. Journal of the American Statistical Association 85, 486–492.

Tsay, R. S. (1992) Model checking via parametric bootstraps in time series. Applied Statistics 41, 1–15.