Jobooboobuobouobooobooonbon

gogon

onnon bDOOOOLODOOO

Density Estimation Based on the Sampled-Data Control Theory

M. Nagayara, *K. Sato and Y. Yamamoto (Kyoto University)

Abstract— This paper is concerned with a nonparametric density estimation from a given histogram. The
sampled-data H control theory is applied to this problem. Since the theory provides a powerful tool to
reduce the worst-case estimation error taking inter-sample behavior into account, the estimated probability
density function is reliable even if the number of samples are relatively small. Numerical examples are
illustrated to show the effectiveness of the proposed method.
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kA, (k—HA<z<(k+3)A,
k=-M+1,...,.M—1, (1)
Qx =
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