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Wavelet density estimation by approximation of log-densities
for a sequence of negatively association random variables

Hassan Doosti and Effat Javanmard

Department of Statistics, School of Mathematical Sciences,

Ferdowsi University, Mashhad, Iran

Hassandoostil 353@yahoo.com

Abstract:

This note considers the wavelet based linear density estimator for the
probability density function considered in Koo and Kim (1996). The results
obtained for i.i.d sequence of random variables by Koo and Kim (1996) are
extended to the case of negatively dependent sequences. Density functions
are estimated by the maximum likelihood method in sequences of regular
exponential families based on wavelet basis functions. This problem has
received considerable attention because of both its practical and theoretical
importance in nonparametrie function estimation.

The approximation of log-densities using basis functions has been
previously considered by many people. An advantage of this approach is
that one can guarantee that the density estimates are positive and integrate
to one. Other methods such as higher-order kernel density estimation or
ordinary orthogonal-series estimation may give negative estimates to obtain
a specific rate of convergence.
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