


S
T
A
T

3
9
1
G
o
o
d
N
o
te
:
L
ec

tu
re

V
N
o
n
-p
ar
am

et
ri
c
D
en

si
ty

E
st
im

at
io
n

1

Lecture Notes V – Non-parametric density estimation

Marina Meilă
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Kernels

Kernel density estimators

Choosing h by Cross-Validation and the Bias-Variance trade-o↵

Reading: Ch. 7
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Kernel density estimators
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Choosing h
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The Bias-Variance trade-o↵
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The Bias-Variance trade-o↵








