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cube cube

Description

Single grid size empirical density function. To be used to construct the epdf function.

Usage

cube(data,mx,mn,grid.sizes)

Arguments

data N-dimensional data set.

mx Upper cropping point of the data.

mn Lower cropping point of the data.

grid.sizes Vector of grid sizes for the grid.

Examples

library("pracma")
library("plyr")

data<-cbind(rnorm(1000),rnorm(1000))

pdf<-cube(data,mx=c(1,1),mn=c(-1,-1),grid.sizes = c(0.01,0.01))

ekde ekde

Description

Kernel function based on the normal distribution.

Usage

ekde(x,data,H,rule,kernel)
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Arguments

x Evaluation point.

data Input data.

H Positive-definite, symmetric matrix as bandwidth.

rule In absence of a bandwidth matrix a rule-of-thumb can be chosen, either the
"silverman" or "scott" rule.

kernel The kernel function of choice.

Examples

library("pracma")
library("plyr")

data<-cbind(rnorm(1000),rnorm(1000))
pdf<-ekde(x = 0,data = data, rule = "silverman",kernel = normkernel)

epakernel epakernel

Description

Kernel function based on the normal distribution.

Usage

epakernel(x,H)

Arguments

x Evaluation point.

H Positive-definite, symmetric matrix as bandwidth.

Examples

epakernel(c(1,1),H = diag(2))
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epdf epdf

Description

Assembles main grid and superimposes grids of different resolution.

Usage

epdf(data,max.corner,min.corner,main.gridsize,rescubes)

Arguments

data N-dimensional data set.

max.corner Upper cropping point of the data.

min.corner Lower cropping point of the data.

main.gridsize Vector of grid sizes for the main grid.

rescubes List of upper and lower cropping points, as well as grid sizes for cubes that are
to be superimposed

Examples

library("pracma")
library("plyr")

a<-list(c(-1,-1),c(1,1),c(0.01,0.01))
b<-list(c(-2,-2),c(2,2),c(0.02,0.02))
cubes<-list(a,b)

min.corner = c(-4,-4)
max.corner= c(4,4)
main.gridsize = c(0.05,0.05)

# Data & Density
data<-cbind(rnorm(1000),rnorm(1000))

pdf<-epdf(data,max.corner,min.corner,main.gridsize,rescubes = cubes)
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normkernel normkernel

Description

Kernel function based on the Epanechnikov kernel.

Usage

normkernel(x,H)

Arguments

x Evaluation point.

H Positive-definite, symmetric matrix as bandwidth.

Examples

normkernel(c(1,1),H = diag(2))

pseudokernel pseudokernel

Description

Single grid size empirical density function. Offers a modified kernel density approach via the
optional argument "rings"

Usage

pseudokernel(data,mn,mx,grid.sizes,rings)

Arguments

data N-dimensional data set.

mx Upper cropping point of the data.

mn Lower cropping point of the data.

grid.sizes Vector of grid sizes for the grid.

rings Number of additional cell grid smoothing layers.

Examples

data<-mvtnorm::rmvnorm(n = 100,mean = c(0,0),sigma = diag(2))

pdf<-pseudokernel(data = data,mn = c(-2,-2),mx = c(2,2),grid.sizes = c(0.1,0.1),rings = 1)
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