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The choice of appropriate block length is a critically important issue in construction of block bootstrap estimators.

Typically, one chooses a block size that minimizes the mean squared error (MSE) of the estimator. However, in many

cases, the block bootstrap estimator is very sensitive of the choice block size and may change dramatically even for a

small change in block length. In this paper, we construct pooled bootstrap estimators by combining estimates for several

block sizes and investigate asymptotic properties of such estimators. It is shown that for a large class of pooled bootstrap

estimators, the MSE optimal rate can be attained, without the need to preselect an optimal block size. Further, we

show that with proper choice of the weights, the pooled bootstrap method can achieve a better rate than the original

block bootstrap method. Results from a simulation study are also presented to illustrate finite sample properties of the

proposed method.
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