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(1) Diggle Hall AX]F3of A 4P ES ul=

oo ®olM HaEsn e 349 L= FAFN TFE Fd AF my, o
Diggle-Hall 32| 730l A& ZAHJSG. FHFEL 5500 s 2R .

B 3% .

Feliner +3 2 .

AAE FHF [j1Smpy » b;=0, |j]|>mp, .

A WA & 25 BEY AVE ddstn Y3, 7 BExel BEIAI ds
1000 7H¢} FEo] AA At} Diggle-Hall 3 A 72 o) 3 **E“% T A9 FFol = W
A GolA 99 wAoli, ofdf £ 2R FFHAoITh Unx Q2% 379 Ao
A 19 RAE R, Fellner, Watson 3 Foll & FF AT Lo, ot &ate 27
of gt BEFHAFT2AY go] F&FF L2 F2HAYL 9ng).

by=1, IJIS’"DH: b;=0, Ij|>mD”;
bj=5jF, | i< mpy o B;=0, [ j]>mpy ;

by =b?,

¥ 51 EFAFEE

BE 371 | &9 F(m) e A Fellner 4% | AAE =A%
s 2790 0.13632 0.12220 0.11880
(0.525) (0.10740) (0.11001) (0.11069)
<0 1.8920 0.11310 0.10780 0.10657
(0.592) (0.07317) (0.07395) (0.07421)
100 2.2400 0.07020 0.06853 0.06811
(0.554) (0.04406) (0.04432) (0.04445)
200 2.5090 0.04338 0.04262 0.04246
(0.715) (0.02655) (0.02663) (0.02667)
¥ 52 e gy
55 | R237] | B9 3(m) R FAF | Felner FAF | AANE +AF
55 1.5970 0.18243 0.17846 0.17787
(0.644) (0.11428) (0.11443) (0.11442)
0 1.9680 0.12644 0.12560 0.12569
p=2.0 (0.711) (0.06997) (0.06997) (0.06998)
g=3.0 100 2.3110 0.08507 0.08485 0.08489
(0.659) (0.04383) (0.04380) (0.04380)
200 2.6840 0.05653 0.05638 0.05640
(0.804) (0.02672) (0.02670) (0.02670)
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s 1.5750 0.17637 0.15781 0.15336
(0.589) (0.11052) (0.11175) (0.11240)

" 1.8780 0.10981 0.10034 0.09827
p=2.0 (0.526) (0.06151) (0.06179) (0.06186)
g=2.0 100 2.0450 0.06619 0.06163 0.06051
(0.446) (0.03742) (0.03734) (0.03732)

200 2.1550 0.03896 0.03662 0.03603
(0.507) (0.02069) (0.02066) (0.02065)

(@ Hart®] BAFH A FAFES vz

&9 Bl vadn Qe 3749 =SS FAZ 2EY 3 AFE m, & Hart
9 RATH g ZRHA[YL. FHATEL $55Eo) g8 APAG .

R +3%

Fellner A%

A" F=3F

by=1, |jlsmy, b;=0, |j|>my,;
by=b, |Jl<my, |i]>my s
b=b;, |j|smy, b;=0, |]>m,.

ANA 4 =g TR AVE dYstn U3, 2 B¥o FERIAV N o)
1000 7H9] o] WAE YT Hart o] 7o) o] HdQ 3 7449 HFo] F AA

QA A9 gl

o] A= 2 EEHA oItk YA QEF 37)9

Hol A

A9 RAE I, Felner, AXE #3F0] Y Hart o M(m) 2ol 3, obd] £ 239
FEFAAFTLAE FopAr),

222

EZ8AIT. M(m) 9 gol E45
X 53 EEAFERE
FE 37 g9 3 (m) A A Fellner A% | AAXA FAHF
55 1.45700 0.08905 0.21839 0.22201
(1.718) (0.12598) (0.15278) (0.15427)
50 2.69300 0.23601 0.28020 0.28174
(1.567) (0.17450) (0.17073) (0.17085)
100 3.10400 0.39137 0.40479 0.40549
(1.452) (0.17247) (0.17365) (0.17376)
200 3.56400 0.53741 0.54424 0.54460
(1.506) (0.16569) (0.16624) (0.16628)
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E 54 vetE X
7 E237] | &9 F(m) | € #3% | Felner 23F | AXNGY AF
25 2.60100 0.25999 0.31417 0.31750
(1.555) (0.17769) (0.18786) (0.18848)
50 3.32500 0.30735 0.32891 0.33010
p=2.0 (1.639) (0.12686) (0.13068) (0.13090)
q=3.0 100 3.76100 0.33052 0.34003 0.34057
(1.603) (0.08789) (0.08837) (0.08839)
200 4.41300 0.34810 0.35290 0.35319
(1.560) (0.06312) (0.06278) (0.06274)
25 2.00500 0.11766 0.24990 0.25359
(1.812) (0.14110) (0.15666) (0.06274)
50 2.61600 0.14350 0.19340 0.19500
p=2.0 (1.512) (0.10058) (0.09951) (0.09976)
q=2.0 100 3.13100 0.17401 0.19699 0.19791
(1.611) (0.07523) (0.07567) (0.07571)
200 3.44900 0.18250 0.19474 0.19524
(1.667) (0.04914) (0.04839) (0.04842)
25 2.65400 0.25760 0.31262 0.31604
(1.614) (0.17887) (0.18663) (0.18729)
50 3.24500 0.31161 0.33153 0.33275
p=3.0 (1.624) (0.12561) (0.13017) (0.13049)
q=2.0 100 3.66700 0.32842 0.33742 0.33793
(1.582) (0.08854) (0.08939) (0.08945)
200 4.30500 0.34724 0.35177 0.35024
(1.503) (0.06446) (0.06412) (0.06409)
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A study on Optimizing Fourier Series
Density estimates

Jong-Tae Kim , Sung-Ho Lee , Kyung-Moo Kim?

Abstract

Several methods are proposed for optimizing Fourier series estimators with
respect to Mean Integrated Square Error metrics. Traditionally, such method have
followed. one of two basic strategies; A stopping rules or the rules of determine
multipliers. A central hypothesis of this study is that better estimates can be obtained
by combining the two strategies. A new multiplier sequence is proposed, which used
in conjunction with any of the stopping rules, is shown to improve the performance
of estimator which relies solely on a stopping rule.
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