Multiple comparison and bootstrap

Fix j,k € {1,..., K} such that j < k and choose B to be sufficiently large.

e For each b€ {1,..., B} independently:

e Foreach /,c€{1,...,K} such that | < c:
o Generate (Y3)",.. (Y,ﬁl)* and (Y2)*,... (Y,ﬁ,)* as independent
random samples W|th replacement from Y1 — Yii,..., Yi, — Y4 and

Ya— Yer,..., Yen, — Yeu, respectively.

@ For the resampled datasets compute p,(,* ),

o Let pri, = m|n pl()* )

Finally, estimate the adjusted p-value pU:¥) as

(k) _ 1+ Zb 1 H{Pm.n b= p" C)}
Pagj " = 1+ B
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