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ON THE CONSTRUCTION AND PROPERTIES OF BOOTSTRAP-t
PREDICTION INTERVALS FOR STATIONARY TIME SERIES

Adam Zagdanski

Abstract: We consider the construction of unconditional bootstrppetliction in-
tervals for stationary time series. Our approach reliehersieve bootstrap resampling
scheme introduced by Buihimann [8].

Basic theoretical properties concerned with consisteficiebootstrap approxi-
mation as well as consistency of constructed intervals aresgl.

We generalize results obtained earlier by Stine [26], Matsaf21] and Grigoletto
[16] for autoregressive time series of finite order to tha dlass of linear and invertible
stationary models.

Finite sample accuracy of proposed bootstrap-t predigtitervals is verified by
computer simulations. Empirical results of a comparattuels show that our method
is a superior alternative to both traditional Box-Jenkippraach and hybrid sieve-
bootstrap prediction intervals proposed recently byd&ski and Zagdanski [24].
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