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k-Ex VT 155 % £ # TE /% (k-nearest neighbor

density estimation):
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X EMEER % (cross validation)
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nnde.m

myrand.m

clear all

n=10000; x=myrand(n); k=200;
xXx=0:0.01:5; m=length(xx);
dist=repmat(xx',[1 n])-repmat(x,[m 1]);
sort_dist=sort(abs(dist),2);
r=sort_dist(;,k)";
pxh=k*gamma(3/2)./(n*pi™(1/2)*r);

figure(1); clf;
hist(x,0:0.1:5,10);
figure(2); clf;
plot(xx,pxh,'r-");
legend('true’,'estimated’)
print -depsc nnde.eps

function x=myrand(n)

x=zeros(1,n);
u=rand(1,n);

flag=(0<=u & u<1/8);
X(flag)=sqrt(8*u(flag));
flag=(1/8<=u & u<1/4);
X(flag)=2-sqrt(2-8*u(flag));
flag=(1/4<=u & u<1/2);
X(flag)=1+4*u(flag);
flag=(1/2<=u & u<3/4);
X(flag)=3+sqgrt(4*u(flag)-2);
flag=(3/4<=u & u<=1);
X(flag)=5-sqrt(4-4*u(flag));
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