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(The Jackknife Estimator)
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Abstract

The Jackknife estimator is a robust statistice. This technigue’s purpose 15 to rlecreasa the hias
of an estimator and provide an approximate confidence interval for the parameter of intarest. 11 was
introduced by Cuenouills in 191% and named by Tukey in 1858, The name “Jackknife’ was coined due to
the fact that, like a Scout's trusty jackknife, it is rough and ready in all sitnations. The usefulness of the
jackknife is truly remarkahle: Once an estimate has been calculated from the sample-any estimate

whatevor-the jackknife will provide a confidence intorval around it
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