Statistical properties of a kernel-type estimator of the
intensity function of a cyclic Poisson process
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Abstract

We consider a kernel-type nonparametric estimator of the intensity function of a cyclic
Poisson process when the period is unknown. We assume that only a single realization of the
Poisson process is observed in a bounded window which expands in time. We compute the
asymptotic bias, variance, and the mean-squared error of the estimator when the window
indefinitely expands.

Author Keywords: Poisson process; Point process; Intensity function; Period; Nonparametric
estimation; Consistency; Bias; Variance; Mean-squared error

http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-

1& user=6763742& _coverDate=01%2F31%2F2005&_rdoc=1& fmt=high&_orig=search&_sort=d&_doca
nchor=&view=c&_searchStrld=1358653600&_rerunOrigin=scholar.google& acct=C000070526& _versio
n=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90


http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01%2F31%2F2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90#aff1
http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01%2F31%2F2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90#aff2
http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01%2F31%2F2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90#fn1
http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01%2F31%2F2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90#aff3
http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01%2F31%2F2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90#fn2
mailto:r.helmers@cwi.nl
http://www.sciencedirect.com/science?_ob=ArticleURL&_udi=B6WK9-48R1VBM-1&_user=6763742&_coverDate=01/31/2005&_rdoc=1&_fmt=high&_orig=search&_sort=d&_docanchor=&view=c&_searchStrId=1358653600&_rerunOrigin=scholar.google&_acct=C000070526&_version=1&_urlVersion=0&_userid=6763742&md5=ad0c04dcefea63bbc8bd8d0b20a4dd90
mailto:zitikis@stats.uwo.ca

