
chapter 12426

The idea behind block sampling is to preserve the temporal correlation structure

as much as possible in the bootstrap samples. This is obtained by choosing  large.

On the other hand, a large  leads to few blocks to sample from, and makes the

bootstrap samples too similar to the original sample. Theoretical results for selec-

tion of  are available, but are so far not in routine use. A good strategy is therefore

to consider several choices of .

There are many possible modifications to the simplest version given in Algo-

rithm 12.7. One option is to let the blocks overlap, another is to wrap data around

a circle, avoiding end effects that occur with blocks that overlap.

Algorithm 12.7 (Bootstrap block sampling for time series)
Assume  and divide  into  blocks ,

, , each of length .

Repeat for 

1. Draw  with resampling from .

2. Put .

3. Calculate new estimates  based on the observations .

Example 12.4
Figure 12.9 shows  samples of the luteinizing hormone in blood

samples at 10-minute intervals from a human female.

Figure 12.9 Luteinizing hormone in blood samples at 10-minute intervals from a
human female. (Source: Diggle, 1990.)
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