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Abstract

In the case that the probability density function has a discontinuity point, Huh
(2002) estimated the location and jump size of the discontinuity point based on the
difference between the right and left kernel density estimators using the one-sided kernel
function. In this paper, we consider the cross-validation, made by the right and left
maximum likelihood cross-validations, for the bandwidth selection in order to estimate
the location and jump size of the discontinuity point. This method is motivated by
the one-sided cross-validation of Hart and Yi (1998). The finite sample performance is

illustrated by simulated example.

Keywords: Maximum likelihood cross-validation, one-sided kernel function, smoothing

parameter.
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