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Lecture Notes V — Non-parametric density estimation

Marina Meild
mmp@stat.washington.edu

Department of Statistics
University of Washington

January, 2025

d
2
2
5
<]
g
e
£
g
5
<
&
5
2
>
©
2
8
3
s
3
2
g
3
8
o
=
3
e
<
[
a




Kernels /

Kernel density estimators /

Choosing h by Cross-Validation and the Bias-Variance trade-off e
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Reading: Ch. 7
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Choosing h
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The Bias-Variance trade-off
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K-fold Crossvalidation o
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Lecture Notes V|- Model selection
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Cross-validation /

AIC and BIC &=

Séeuctual sk minimization and VC dimension
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AICand BIC ~ <— only pammetric meddls , with ML asiinafion
(no Kbb )
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STAT 391 GoodNote: Lecture V: Model selection

AIC and BIC



