3 1 Histograms

1.3 Measures of Performance
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) 1 Histograms

The roughness of the underlying density, as measured by R(f’) determines the optimal
level of smoothing and the accuracy of the histogram estimate.
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We cannot find the optimal binwidth without known the density f itself.
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Simple (plug-in) approach: Assume f is a N(u,o?), then
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1.4 Optimal Binwidth

U eposs —validaben”

Data driven approach:

15E = § L) - 500 du

= R(£)+ R(E) < 3 § 1)k
L—

f combe
cedkevast WVM G le
o
Wi tar

— ag—ﬁﬁu)-l‘»{v.)dm = “AE[ﬁC“)]J Uvf

to .
=7 o ifen i 4, oShimote %‘f‘"wfgg co Mot he wmu Sd b et wndd



