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Abstract

We propose an efficient bootstrap method for statistical models which have the latent
variables as a weight for each data point. The proposed method, can also be seen as the
resampling of a way to fully reflect the structure of the estimated statistical model f(8) from the
observed data. Examples of such statistical models are the #-distribution model, the M-
estimator, and the finite normal mixture model, etc. The effectiveness of the proposed method
is verified through numerical experiments.
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