
 

Kernel Density Estimation

Create a smooth curve given a set ofdata

Visualization technique

Continuous replacement of histogram

Estimate probability density functionof random variable
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Histogram plots provide a fast reliable way to
visualize the probability density of a data sample

Parametric probability density estimation involves selecting
a common distribution and estimating the parameters
for the density function from a data sample

Nonparametric probabilitydensityestimation involvesusing
a technique to fit a model to the arbitrary distributionof
the data eye kernel density estimation
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KDE smoothies each data point Xi into a small densitybump

sums all the small bumps togetherto get a final
density estimate



Gaussian kernels
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In Matlab


