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Abstract. In this article, based on the works of [18], [22] and [26] on the estimation of the survival
function and the function of risk in independent cases and identically distributed with and without
censorship, We manage to established the bias and variance of the density of the circular kernel. In
addition, we determined the optimal window b} of this estimator after having first established the
mean square error (MSE) and mean integrated squared error (MISE) which are necessary conditions
for obtaining the optimal window. Finally, we have established the asymptotic expression of the
bias of the risk function of the circular kernel estimator.
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1. Introduction

Survival analysis refers to a set of statistical techniques for processing censored data
which is unknown for some of them, that a lower or higher bound and not a precise value.
It represents the study of the delay of the occurrence of an event. It is called survival anal-
ysis or lifetime data analysis which is present in several areas of life among which we can
mention the medicine to evaluate the effectiveness of a treatment. In demography to build
life tables where these are used by actuaries to determine the amount of life insurance and
life annuities, among others; actuarial tables are used when data is grouped into intervals.
It is also in engineering to estimate the reliability of machines and electronic components.
Survival analysis is also useful in astrophysics. Imagine that sources have been detected
at a wavelength X\ and that we observe at the same positions another wavelength \'. Some
sources are not detected at A\’ because the ratio signal/noise (I’/b) is too low. However,
how to calculate the color distribution m — m’ = 2,5log,(I'/l) + constant? hence the
interest in physics survival analysis. This analysis is linked to an event that is the subject
of a study and that is how we will be able to study its lifespan or survival.
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The term survival time refers to the time elapsed until the occurrence of a specific
event. The event studied (commonly called death) is the irreversible transition between
two states (commonly called living and death). The terminal event is not necessarily
death: it can be the appearance of a disease (for example, the time before a relapse or
rejection of a transplant), a cure (time between the diagnosis and the cure), the breakdown
of a machine (duration of operation of a machine, in reliability) or the occurrence of a
disaster (time between two disasters, in actuarial).

In survival analysis, the estimation of the hazard function is an interesting problem
that appears in the statistical analysis of useful life to study several types of events.

Many methods have been proposed to study the estimation survival functions and risk
functions in independent and identically distributed (i.i.d) cases with and without censor-
ship. We can mention among others: [19], [17], [9], [18], [22], [20], [3], [21], [26], [8], [23],
and [16]. However, the study of the determination of the mean squared error (MSE) and
the mean integrated squared error (MISE) to obtain the optimum window of the circular
kernel remains unclear. This article brings a relief to this problematic.

This article is subdivided into six parts: The first part is devoted to the development
of the different notions studied in the density and risk functions. The second part deals
with the estimation of kernel density function. The third part deals with the risk function
estimation. The fourth part reminds us of the notion of mean squared error (MSE). In
the fifth part, it’s about the probability and risk function of the circular kernel. Finally
in the last part, through simulated and real data, we show that our estimator is efficient.

2. General results on density and risk functions

In this section, we acquire various basic concepts that allow a good understanding of
our work. For this purpose, we have been inspired by the founding works, articles and
even courses read online. This among others include the works by: [1], [22], [3], [5] and [23].

The survival time 7" refers to the time elapsed since an initial moment (beginning of
treatment, diagnosis, unemployment, ...) until the occurrence of an event of final interest
(death of the patient, relapse, remission, healing, work, ...). It is said that the individual
survives the time ¢ if at this moment the event of final interest has not yet taken place.
The variable studied is called survival time and will be marked T'.

2.1. Expression of the density and risk functions in survival analysis

In what follows, it is assumed that an individual suffers once and only once a certain
type of events. Observations of the occurrence (censored or uncensored) of this event in
individuals constitute the samples to identify survival patterns.
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Let T be the survival time that is assumed to be a positive variable. Its probability law
can be defined by one of the following functions:

2.1.1. Probability density function
Definition 1. The probability density function of T, denoted f(t) is defined by:

(1)

F(t) = lim P<W>

At
For fixed ¢, the probability density is interpreted as the probability that the event
occurs in the short time interval |¢,¢ + A[.
2.1.2. Risk function
Definition 2. The risk function of T denoted h(t) is defined by:
P(t<T<t+A|T>t)

h(t) = lima,—0 A, , if t >0 and such that P(T > t) > 0;
400 if not.

(2)

For fixed ¢, the risk function h is the instantaneous risk that the event occurs in the
interval )¢, ¢ + A[ knowing that it did not take place before time t (being in ”operation”
or be 7alive” before time t).

Remark 1. The risk function is also called hazard function, chance rate, failure rate or
survival rate.

The risk function may have different forms but is necessarily positive on R.
Suppose now that T is a continuous variable, we observe that the risk function is defined
by:

Pt <T <t+ AT >t)

h(t) = lim

A0 Ay
L PE<T<t+A)  f(t)
= AmA P(T > t) S )

where S = P(T > t) is the survival function.
The Hazard function characterizes the law of T because of the relation:

t
S(t) = exp(—/o h(u)du).

2.1.3. Cumulative risk function

Definition 3. The cumulative risk function A(t) is defined by:

A = /0 h(u)du. (4)
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2.2. Different forms of the risk function

In this subsection we give the main forms of law used in survival data. The usual forms
of the function h are constant, monotonous (increasing or decreasing) and in the form of
n.

2.2.1. Constant risk

The only distribution that has a constant h risk function is the exponential law.
The probability density and the risk function h are respectively defined by the exponential
law denoted €(\):
Ft,0) = e >0
h(t) = A\

2.2.2. Monotonous risk

There are several life-time distributions with a monotonic risk function.

e Weibull Law W (A, «)

There are several life-time distributions with a monotonic risk function.

[e3

flt,a,\) = aX L= (A%
h(t) = aXxv* L

The parameter « is a form parameter of h and A is a scale parameter.
Remark 2. (i) If a = 1, we obtain the exponential law W (A, 1) = ()
(i) If 0 < o < 1, the risk function h is decreasing from oo to 0

(i1i) If o > 1, the risk function h is increasing from (0 to o).

e Gamma Law I'(\, 8)
The probability density and the risk function are respectively defined by the Gamma

law: 1
_\B B—1 =Xt .
f(t,)\,ﬂ)—)\ F(ﬁ)t e , AB>0, t>0;
A8

The parameter 3 is the form parameter of A and A is scale parameter.

Remark 3. (i) If 8 = 1, we obtain the exponential law with parameter A\: T'(\,1) =
e(A)
(ii) If 8 > 1, the risk function h is increasing from 0 to .

(iii) If 0 < B < 1, the risk function h is decreasing from oo to 5.
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2.2.3. Risk in N

e Log-normal law LN (), v)
The probability density and the risk function are respectively defined by the Log-

Normal law LN (p,0):
1 Int — p
t - — :
ft,p,0) Utw( )

o

f(t,p, o)

S(t,p,o)

Remark 4. The risk function h is in the form N: it increases from 0 to its mazximum
value and then decreases to 0.

h(t, p, o) =

e Log-logistic Law LL(\,v)
The probability density and the risk function are defined respectively by the log-
logistic law:
Flt A 0) = Qo)A (1 4+ (A)Y) 72

h(t, A v) = M)A~ (14 (A)Y) L.

Remark 5. The v parameter is a form parameter of h. For v > 1, the risk function
h increases from 0 to its maximum value and then decreases to 0.

3. Density function estimation

3.1. Kernel estimator: case of uncensored data

The concepts used in this section come from the following documents: [19], [17], [11],
[24], [9], [20], [3], [20] and [23].

Let Ty, T, ..., T, distribution function survival durations F' and let V,,, =|to— %", to—l—%“[
a neighborhood of ¢y, where (by,),>0 is a sequence of positive parameters called window.
An estimator of the density f at the point ¢y is given by:

Fulto + %) = Fulto — %)
br,
number of events on ]to — %",to + %ﬂ[
b, ’

fn(tO) -

where F), is the empirical distribution function.
We can also write it in the following form:

T
fn(t()) = nibn Z ﬂ]to_b?mto_y%t[(Ti)

=1
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1 O to — T;
D DR R ( )
i=1
This writing shows a function K called kernel, which is in the form:

7%](.).

K()=1,

N

Hence the definition of a kernel estimator of f, for t € ]—%, %]

Fult) = W;EZJK (55), )

where the kernel K is an application of R on RT, bounded, of integral equal to 1, sym-
metrical and of more b,, — 0 when n — +o0.

3.1.1. Examples of kernels
The various kernels most used in estimating the density are:

e Gaussian kernel

w2

Yu € R, K (u) = \/12?@—2 (6)

Uniform kernel

1
¢ Epanechnikov kernel
3
Vu € R, K(u) = 1(1 — )<y (8)
e Triangular kernel
Vu € R, K (u) = (1 — [u])1jy<1 (9)
e Quadratic kernel
15
Vu € R, K(u) = 1-(1- u?)? Ljuj<a (10)

Definition 4. A kernel K is called Parzen-Rosemblatt if K is symmetric and if limy, oo [u| K (u) =
0.

If we consider K3, (y) = iK(%), kernel estimator f, is written:

+oo
fult) = / Ko (t — 8)dpin(s) = (K, * in) (1),

1 n
where pi, = > 1" ;.
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3.1.2. Optimal choices of kernel K and window b,

The convergence results of the kernel estimator f, require conditions on K and b, from
which the problem of the optimal choice of (K, by,).
We pose:

An(t) = El[falt) — f(&)]
= E[fut) — Efa(t) + Efa(t) — f(£)]?
= [Efa(t) — FOP +E[fa(t) —Efa(t)].

It is assumed that the kernel support K is [—1,1].
The following theorem gives the asymptotic behavior of the bias and the variance of
the estimator f,,.

Theorem 1. (/3])
If f is of class C? and K is a kernel of Parzen-Rosemblatt. So if b, — 0 and nb, — 0o,
we have:

. by 2 2
Bias(fu(x) = 21 (:U)/Rt K(t)dt + O(b2). (1)

Var(fo(z)) = —f /K2 dt+0<n2> (12)

The choice of the optimal window b} is done if the kernel K is given. The smoothing
parameter b,, is a positive real whose choice is preponderant over that of the symmetrical
continuous kernel K. Choosing a value of b, too big leads to a curve that is too smooth.
On the other hand, by choosing a very small smoothing parameter than the one previously
adopted, the shape of the distribution changes.

Theorem 2. (/3])
Under the conditions of the theorem 1, the optimal window is:

. _ £t e\
"= <f”2(t) UUQK(u)du]2 /—1K (u)d ) '

3.2. Kernel estimator: case of censored data

[

(13)

The purpose of this subsection is to estimate the density of survival times T in the
context of censored data.

Let 11,15, ..., T}, be a sequence of positive random variables i.i.d of distribution function
F representing survival times and C1, Cy, ..., C), is the sequence of random variables i.i.d
representing censoring, of distribution function G. We assume that the sequence (7;) is
independent of the sequence (C;) and we observe: X; = T;AC;, D = Nyp<c,y,i=1,...,n
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Kaplan-Meier estimator [6] of the survival function S is given by:
S 1 Ly 14
t) = - — .
w0 =TI (1- =11 (14)
O
It can also be written in the form:

g _ Pa s
SKM(t) = { HX(z/)\St (1 n_i+1> sit< X(n)
1= Fp( X)) t> X,

where X1 is the order statistic of the sample X1, Xo, ..., X, and Dy; is the

<X(2)<M<X(n)
value of D; (the right censorship flag) associated with X;).

For t > X,y we considered 1 —F,(t) =1-F,(X (n)) since there is no more observations
after t. This estimator (Sxas(t)) of survival function was studied by [13], [14], [15] in the
context of competing risks.

We assume that F' admits a density f in relation to Lebesgue’s measure proposes
to estimate using the observations (X;, D;), I = 1,...,n. Based on the Kaplan-Meier
estimator, [2] proposed an estimator of the density f by the kernel method given by:

Fult) = bln/OmK <tb_n$> dF,(s), (15)

where ﬁn is an empirical distribution function, (b,)n>1 is the window with b, — 0 when
n — oo and K a kernel of support [—1,1].
This estimator f,, has been studied in particular by [2], [4] and [10].

4. Risk function estimation

4.1. Kernel estimator: case of uncensored data

In this part, we will study an estimator of the risk function in the case of uncensored
data, by the method of kernel by developing the article written by [18].

In 1983, Henrik Ramlau-Hansen had proposed a methodology, cited by [7], to con-
struct an estimator h,, of the risk function by smoothing. This smoothing occurs through
convolution by a kernel and by use of a window b,,.

Let 11,75, ...,T,, the random variables i.i.d of density f and F' distribution function.
The kernel estimator of the density proposed by [19] is defined by:

() = ;/MK <tb_ns> dF,(s), (16)

—00

where F}, is the empirical distribution function of T; and K a Parzen-Rosenblatt kernel of
support [—1,1] (K is bounded, integrable, symmetric, f_ll Kdp = 1 where p is a measure
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on R and lim, 4 |2[|K(z)| = 0).

Recall that the risk function

S0
ht) = 1 by

with ¢ > 0 and F'(t) < 1.
[25] studied a kernel estimator of risk function h given by:

~ 1 "1 t—1T;
h"(t)_n—z'ﬂ;an( by )

where (1), T(3), ..., T() is the order statistic of T;.
If we pose

Ny (t) =nFu(t) = Z Ly <y
i—1

and

<l

W) =n=Na®)(t7) = gz,
i=1

then, the expression (18) can be written in the form:

~ 1 [t t—s ~
hn(t):b/0 K< 2 >dHNA(s),

AN, (s)
0 ?n(s)

where

Hyalt) =

is the Nelson-Aalen estimator of the cumulative hazard rate (see [12], [1] and [13]).

Definition 5. Let K be a bounded function of integral 1 and b, a positive window.

The kernel estimator corresponding to the h hazard rate is given by:

~ 1 [ t— ~
Ton(t) = / K ( S) dH A (5).
bn Jo by,
The instants of process N jumps are T(1y, T(2), -, T(n)-
So,

1 ' t—T(i)
u(t) = 22
Yo (T))

) .

1620

(18)

(19)

(20)

(21)
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4.2. Mean and variance of the kernel estimator /f;n

We assumed that the support of the kernel K is [—1,1] and 0 < b,, < % Let consider
t € [bp,1 — by]. Then we have:

Ton(t) = bln/olK (t;) AT, (s) = /_11 K (u)h(t — byu)J(t — byu)du,

with J(t) = ]l{Y(t)>0}-

Proposition 1. (/8])
By taking,

and

and,

o2(1) = E (Ra(t) ~Fu(t)) = - /_ " K2 (w)h(t — byu)E ( (£ = bur) ) du,  (24)

It = by)
Y (t — byu)
with jn(t)) = Ly, (1ys0p-

Proposition 2. ( [8])
For all t € [by,1 — by], an unbiased estimator of o is

1 — 5 n(s —
Pt =5 | K ><J2< ))dzvn@, (25)

-1

with jn(t)) = Ly (10

4.3. Kernel estimation of the risk function: case of censored data

In this subsection, we drew on the work of [22].

Let the survival durations 11,75, ..., T, of distribution function F and density f and
C4,Cs,...,C, the censorship random variables and F¢ their distribution function. It is
assumed that T; are independent of C; for all ¢ = 1,...,n and we observe X; = T; A C; and
D; = 1(1,<c;y- We denote fx the density of X; and F'x their distribution function.
Recall that the kernel estimator of the risk function of T}, is given by:

~ n D n D,
_ (4) _ (@)
hn(t) = E P 1Kbn(t_X(j)) = E 7n7Ri+1Kbn(t_Xi)u (26)

j=1 =1
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where X (1), X(2), ..., X() is the statistic of order and R; the rank of X;.
This estimator appeared for the first time in the work of [25] and developed [18].

For the rest, we assume that:
(i) The risk function A is continuous and 0 < F'(y) < 1.

(ii) The kernel K is symmetric, positive and K(t) = O(t~!) when ¢t — 400 and
J K(t)dt =1.

4.4. Mean and variance of the estimator /fzn

Let
f(y)[1 = Fo(y)

fx(y)

m(y) =
with fx(y) > 0.

To determine the mean and the variance of /ﬁn, we need the following lemma:

Lemma 1. (/22])
For all j, we have:

E(Dgy/ X5 =y) = m(y), (27)

and for all r < s,y < z, we have:
E(DDsy/ Xy =y, X(5) = 2) = m(y)m(2). (28)

The following theorem gives the mean and the variance of ﬁn

Theorem 3. ([22])
We have:

B () = [ (1= F(0) hy) Ko, (¢ - ), (20)

and,

V(n®) = [ L E@ R w2 [ [ (G - FRWFE) (0)

y<z
1- FX(y) n n

where
n

In(Fx) =Y (n—k)'CFFR(1 - F)"*.
k=0



D. A. N. Njamen, H. C. Yayebga / Eur. J. Pure Appl. Math, 12 (4) (2019), 1612-1642 1623

5. Mean Squared Error

In statistics, the mean squared error (MSE) of an estimator 9 with a parameter 6 of
dimension 1 is a measure characterizing the precision of this estimator. It is more often
called quadratic risk.

Definition 6. The mean squared error is defined by:

MSE(§) =E [(@ . 9)2} . (32)

Mean squared error can be expressed as a function of bias and the variance of the
estimator hence the following theorem:

Theorem 4. ([5])

MSE(8) = Biais(0) + Var(d). (33)
Remark 6. As the name suggests, the mean integrated squared error (MISE) is in fact

the integration made on the mean squared error.

6. Probability Density and Risk Function of the Circular Kernel

In this section, we consider a sequence (x;)!" ; of random variables according to an un-
known probability density f and such that f has a continuous second derivative. Moreover,
we work within the strict case of non censored data.

6.1. Circular Kernel
The circular kernel still called the cosine kernel is defined by:
7 7T
K(t) = Z COS <§t> .]l{|u|§1}. (34)
The expectation and variance of the circular kernel, were defined by [3].

Proposition 3. Let X be a random variable following a circular law then its expectation
and its variance are given by:

e E(X)=0
e V(X)=1- 5.

6.2. Circular kernel estimator

The density estimator probability f associated to a circular kernel is given by:
floy = > (mr
) = —
nby, — b,

1 7 T, T — X
n i n
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6.3. Risk function estimation of the circular kernel estimator

In this section, we are talking about estimating the risk function of the circular kernel.

Definition 7. The kernel estimator of the hazard function is defined by:

~

PR (I ()

C1-F(z) Sa)

where F(.) and S(.) respectively designate the distribution and survival functions; F(.)
and S(.) their respective estimators.

7. Main results

7.1. Case of the circular kernel estimator
7.1.1. Bias and Variance of the circular kernel estimator

The bias and variance of the circular kernel estimator is given by the following proposition
and is the first result of this article.

Proposition 4. The bias and variance of the circular kernel estimator ]/‘\ of the relation
(85) is given respectively by:

N 2
B (Fle) - 1) = B 1 5] v o) (36)
(37)
and - . 2 .
V(@) = 07 +0 (o). (39)

Proof. Let X1, Xo, ..., X;, be random variables that are i.i.d. We then have:

We perform the following variable change: —t = .
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Hence, 1 = b,t + .
From the expression of x1 above, we obtain:

E(f(z)) = /R K () f(x + bat)dt.

Thus,

=)

Bias(f(x)) = ) = f(x))

E(f(x
= /RK(t)f(x + bpt)dt — f(x)
= /K(t)f(a: + byt)dt — f(x) because K is symmetrical.
R

In an aim to obtain a simpler form, which depends only on the parameter b,,, we
approximate the bias formula using the Taylor-Lagrange formula:
b2t?

Jl@+but) = [ (@) + but (@) + 22

() + O(3t?).
Thus, replacing the expression of f(z + b,t) in the expression of Bias(f(a:)) above,
we get:

~

242
Bias(e) = [ K0 (50 + bt @)+ B ) + 0GR ) dt - f(2)
= f(x)/RK(t)dt—l-bnf (x)/RtK(t)dt
+ ;bif”(x)/t2K(t)dt—f(x)+O(b$L).
R

And according to our assumptions on the K kernel, we finally get:

~

2
Bias(f(x)) = %f”(az) /RtQK(t)dt +O(b?),

S0,

~

2
Bf(e) ~ fla) = Z4'(@) [ PO+ 003,
Yet, .
2 _ [ e 8
/Rt K(t)dt = /1t K(t)dt =1~ .

so, by replacing it in our expression above, we obtain:

(o) - 1)) = 210 [1- 5] + o0
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Hence,
Bias(F(e)) = E () - ) = %) [1- 5] + 002

Hence the bias of ]?

e Starting from the assumption of independence between the X;, we have:
VaT(A(x)) = Var{ilzn;blnl{ <$ ;an>}

- ;Var{ban (:z ;nX1>}

s (5]

= :Z/Rhl?KQ <x;nx1>f(901)d901—711{/ﬂ§;1f( (m;nx1>f($1)}2~

By performing the —t = Z;fl variable change, we get:

V(@) = nb? /K Flz+bat)b dt—{/K (a:+bnt)bndt}2
= /K flbpt + 2 dt—%[wa(f(w))—Ff(x)}2
= /K fbt + ) t—f{ObQ )+ fla)}’

= o /K2 ( )+ bt f'(x) + bthf”(m)+O(bit2>>

— E{O (b2) —|—f(a:)}
_ i . 9 l o 2 l "o 212
_ nbnf()/RK(t)dt—i—nf()/RtK (t)dt—irnbnf()/tK(t)dt

R

- o) + sy

Yet,

1 2
K2 — T cos(Z —
/Rt (1)t /_1t<4c05(2t)> (#)dt =0,
‘We have:

~

V() = o f@) [ K20+ f" (@) [ ERAOd - {00) + 1),
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Finally, under the condition of having f K (t)?dt < 400 and for n large enough, we

have:
(A( / K(t)2dt.

1,2 2
/K2 / K2(t)dt:/ T ocos?(Ztydt = =,
L1677 e 16

Hence the variance of f is:

By elsewhere,

To determine the optimal window, we first need to find the MSE and the MISE of the
estimator f. In statistics, the mean squared error is a way of estimating the difference
between an estimator and the actual value of the quantity to be calculated. It provides a
way to choose the best estimator. The proposition gives the mean squared error (MSE)
and the integrated mean squared error (MISE) of the circular kernel estimator, and is
therefore the second result of this paper.

7.1.2. Mean squared error (MSE) and mean integrated squared error (MISE)

The mean squared error (MSE) and the mean integrated squared error (MISE) of the
circular kernel estimator are given by the following result:

Proposition 5. The Mean Square Error (MSE) and the Mean Integrated Squared Error
(MISE) of the circular kernel estimator f of the relation (35) are given respectively by:

(i) MSE(f) =~ %(1 — )21 (2) + 1o f(x);

~

2
(ii) MISE(f) ~ %1 — 521 + {Zo o,

where I = [ f"*(z)dx and I = [ f(z)
Proof.

(i) According to the definition of the mean squared error, we have:

~ ~

MSE(f) = V(f(z))+ Bias(f(x))®

2 b2
— @ O + | R |1 -

Al [ - 5]

:2} + O(bg)] :

%
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bfz 8 \2 2 72
~ Z(l - p) () + 16nbnf(x)'

~

So, the MSE(f).

~ -~

(i) We know that MISE(f) = [ MSE(f)dz, then we have:

MISE(f) = / MSE(f)dx

~ | [Z( - SR+ o anﬂw)} dz
~ Ifl( _82)2/f”2(:c)d:17—|— G zbn/f( )da

By posing I1 = [ f"*(z)dz and I = [ f(x)dz, we obtain:

~ b 8 2
MISE(f) ~ (1~ p)Qh + 1o

Is.

7.1.3. Optimal window of the circular kernel estimator

The following result gives the optimal window of the estimator (35) and is the third result
of this article:

Theorem 5. The optimal window of the kernel estimator ]? of the relation (35) is given
by:

7TI2
A N R
" 7T\/lfinll(ﬂ'z —8)2 (39)

Proof. To determine the optimal window, we look for the value of the window which
minimizes the integrated mean squared error.

For that, let’s look for the value of b,, that minimizes the integrated mean squared error.

According to the above proposal, we have:

4 8 71.2

16nb,,

~

b
MISE(f) = 31— p)% +

Is.

~

By deriving MISE(f), we have:

a—bnMISE(f) = ((1 - 5)h+ 16”6”5)
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82 w2
= B(1-=) - ——I.
"< 71'2> T 16nb2 ?

By canceling the derivative above, we have:

2 2
O MISE() =0 < B <1—8> I — —

™

Oby, 2

Moreover,

ok 9 8> 2
—MISE(f)=3b, (1—— | I I
abg S (f) 3n< 7_[_2) 1+8 b3 2>0

As the quantities 3b2 (1 — 7%)2 and 8nb3 are positive, and since I; and I are also positive
according to condition (C.4), then we conclude that the value of b, that minimizes the
integrated mean squared error is:

b =mf o7
" 16nIl(7r2 —8)2.

Hence the result.

7.1.4. Optimal mean integrated squared error (MISE,,)

The following result gives the optimal integrated mean squared error (MISE,,) of the
estimator (35) and represents the 4th result of this article.

Theorem 6. The optimal mean integrated squared error denoted (MISE,y) of the esti-
mator (35) is given by:

4][4 2 Q)2 %
D" 2(7T 8)) (40)

MISEop(f) =5 < 413 x p4

Proof.
We know that the optimal mean integrated squared error(MISE,y) of the estimator
(35) can be written in the form:

R b*4 8 7.‘.2
MISEo(f) = 7 (1= 5P hot g
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Then, by replacing the optimal window b}, by its value, we obtain:

~ bt 8 9 m?
MISEop(f) = —-(1= )" h+ ol
n

7L4 1 8 2[ 5 mls !
4 72 ) P\ \16n(2 — 8)2
2

721y 5[16nl; (72 — 8)2

16nm b
4 4 1 4 1 1 2
_ 1(m =85 I I i];[f(lﬁn)g(WQ—S)E
4 (16n)3 (x2 —8)s  16n s
2 4 41 4 4 1 2
_ (@ -8y N w5l I7 (n? —8)5
4 (16n)3 (16n)3
4 4 1 2 2
_ SmslpIP (w7 —8)5
4 (16n)5
1
L I3 (n? — 8)?\®
=5 413 % A .

Hence the result.

7.2. Case of the risk function

The following theorem gives the bias and variance of the circular kernel risk function
estimator and is the 5th result of this article.

Theorem 7. The bias and variance of the risk function estimator h of the circular kernel

are respectively given by:

_ bpf"(@)(w? — 8)

Biais(h(z)) = a5y o(1), (41)
and,
-~ 7T2 X
V(h(2)) = 15 nlbn % + O ((nby)71).
Proof.

The expectancy of the risk function estimator of the circular kernel is:

E(h(z))
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fl@)  B0-5) @

S(x) S(x)
= b 20 - )) f"(@)
So,
Bias (ﬁ(x)) = % (1 _S%c)) /@) +0(1)
TR,

Hence the result.

For the calculation of the variance, under Theorem 1 and we have:

= fl@)
V(i) = V(%
(h(z)) < (x)>

= nlbn /K2(t)dt>

However, according to the above, we have:
/1 K2(t)dt = /1 (f cos(ft)) dt =
-1 ) \4 2 S 16

7 h(z)
~ 16nb, S(x)

h(x) 2\—1
S() +0 ((nbn) ) .

So,
V(h(z))

+0 ((nby)™)?.

Hence the result.

8. Applications

1631

In this section, we want to see if our estimator is robust. For this purpose, the efficiency
of the circular core density function estimator will be highlighted through the density
curves and the kernel estimator which will be performed on the basis of simulated data

and actual data.

8.1. Choice of the programming language

In this article, we used the programming language R not only for the simulation of our
estimator but also, for the realization of our different curves. It is a programming language
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for manipulating data and performing statistical and graphical analysis. This Scheme-
inspired language and software, abbreviated as S, is distributed under the GNU (General
Public License) terms. This structure is responsible for distributing and developing the R
software with many other contributors from around the world.

8.2. Simulation: Case of Simulated Data
Let X be a continuous random variable whose law has the density f defined on R by:

_ 1 —Lp
ft) = me .

The function f is called density function of the reduced normal centered law denoted
N(0,1). Tt is a positive function.
If X follows a "model” distribution, it is associated with a curve:
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04

03

02

01

o
o

Figure 1:

T T T T T
4 2 1] 2 4

Density of the Normal Law Centered Reduced

The curve above is a symmetrical curve with respect to the origin which has a bell-shaped

shape. It is commonly called

Gaussian curve.

The normal law is used in this subsection because it is the most commonly used prob-
abilistic model to describe many phenomena observed in practice.

In what follows, we will generate the data from the R software to show the influence of
the h smoothing parameter in evaluating the performance of the circular kernel estimator.

8.2.1. Result of the simulation

For a sample N = 500 , we assign the values to the smoothing parameter, which allows us
to obtain the following curves:
For h = 2, we have the following curve:

04

- . | — Kernel density Estimator
/| - True density function

03
I

N =500 Bandwidth=2

Figure 2: Comparison of the theoretical curve and the kernel density estimator at h = 2
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For h = 1, we have the following curve:

04

- . | = Kernel density Estimator
/" | === True density function

N=500 Bandwidth =1

Figure 3: Comparison of the theoretical curve and the kernel density estimator at h = 1

For h = 0.5, we have the following curve:

~ . | — Kernel density Estimator
/ --- True density function

04

N =500 Bandwidth=0.5

Figure 4: Comparison of the theoretical curve and the kernel density estimator at h = 0.5

For h = 0.3, we have the following curve:

T . | — Kemel density Estimator
p -~ True density function

03
I

02

0.1

00
I

N=500 Bandwidth=03

Figure 5: Comparison of the theoretical curve and the kernel density estimator at h = 0.3
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For h = hgpt, we have the following curve:

2 | — Kernel density Estimator
A === True density function
;
;
/
!
! W
! [

03

02

0.1

0.0

N =500 Bandwidth =0.2587

Figure 6: Comparison of the theoretical curve and the kernel density estimator at h = hopt

For h = 0.15, we have the following curve:

04

— Kernel density Estimator
== True density function

0.1

0.0

N=500 Bandwidth=0.15

Figure 7: Comparison of the theoretical curve and the kernel density estimator at h=0.15

8.2.2. Interpretation

As a reminder, bw refers to the window or smoothing parameter that we have noted
h in all our work. The density function is estimated using the circular core estimator.
This estimator and the function to be estimated for the density function of the reduced
normal centered law, if any, are represented according to different values of the smoothing
parameter. We noticed that for every larger values of the smoothing window, our estimator
has a rounded shape and approaches the line of equation y = 0 (see Figure 2 and Figure 3).
On the other hand, for values of the window smaller and smaller, our estimator approaches
the true density function of the reduced normal centered law (see Figure 4, Figure 5 and
Figure 7). Thus, if the choice of the kernel is considered as having little influence on the
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estimator, it is not the same for the smoothing parameter. A parameter that is too weak
causes the appearance of artificial details appearing on the graph of the estimator. For
a value of h that is too large (see Figure 2, Figure 3), the majority of the characteristics
are on the contrary erased. The choice of h is therefore a central question in estimating
density. Hence the importance of determining an optimal smoothing parameter. The
calculation of this optimal parameter gives us for a sample of size N = 500, hp; = 0.2587,
(see Figure 6). At this value, our estimator is almost similar to the true density, which
shows us the efficiency of our estimator and so this estimator can therefore substitute for
the density function of the reduced normal centered law.

8.3. Real Data Case

In this subsection, we use data collected during a survey to study the concentration of
CO3 in the atmosphere around a very active volcano called Mauna Loa in the Hawaiian
Archipelago in the United States of America culminating at 4, 100 meters above level.
This study was conducted between 1959 and 1997 from January to December of those
years of study. The catches below present all these data expressed in ppm (parts per
million):

Feb Mar Epr May Jun
1359 .31 316.50 317.56 318.13 318.00 316.
1960 .81 317.42 318.87 319.87 319.43 318.
1961 7.54 318.38 318.31 320.42 319.61 318.42
1962 8.40 3189.53 320.42 320.85 320.45 319.
1963 .92 315.70 321.22 322.08 321.31 318.
1964 .07 320.74 321.40 322.06 321.73 320.27
1965 .28 320.73 321.97 322.00 321.71 321.
19686 .43 322.23 323.54 323.91 323.59 322.2
1387 .34 322.88 324.25 324.83 323.93 322.
1968 .99 323.73 324.86 325.40 325.20 323.
1963 .26 325.47 326.50 327.Z1 326.54 325.7
13970 .82 326.77 327.97 327.81 327.50 326.
1971 .51 327.01 327.62 328.76 328.40 327.
1972 .47 327.58 328.56 329.80 328.82 327.
1373 .40 330.14 331.33 332.31 331.%90 330.7
1374 .55 331.32 332.48 332.92 332.08 331.
1375 .25 331.87 333.14 333.80 333.43 331.
1376 .39 333.33 334.41 334.71 334.17 332.
1977 .24 334.53 335.90 336.57 336.10 334.7
1978 .22 336.47 337.59 357.84 337.72 336.37
1978 .59 337.79 338.71 339.30 339.12 337.
1980 .19 335.91 340.60 341.25 341.00 339.
1981 .30 341.21 342.33 342.74 342.08 340.
13982 .44 342.53 343.39 343.96 343.18 341.

Figure 8: Concentration data in CO2 from January to October

1983 341.20 342.35 342.93 344.77
1984 343.52 3494.33 345.11 346.88 347.25 346.62 345.
7

345.58 345.14 343.8

2

1985 344.79 345.82 347.25 348.17 348.74 348.07 346.3
-

3

2

1 342.21 339.69 339.
2 343.11 340.90 341.
2 344.51 342.92 342.
76 345.73 344.68 343.
1987 347.84 348.29 349.23 350.80 351.66 351.07 349.33 347.92 346.27 346.
1988 350.25 351.54 352.05 353.41 354.04 353.62 352.22 350.27 348.55 343.
1989 352.60 352.92 353.53 355.26 355.52 354.97 353.75 351.52 349.6% 349.
1990 353.50 354.55 355.23 356.04 357.00 356.07 354.67 352.76 350.82 351.
1991 354.59 355.63 357.03 358.48 359.22 358.12 356.06 353.92 352.05 352.11
1992 355.88 356.63 357.72 359.07 359.58 359.17 356.94 354.92 352.94 353.23
1993 356.63 357.10 358.32 359.41 360.23 359.55 357.53 355.48 353.67 353.95
1994 358.34 358.89 359.95 361.25 361.67 360.94 359.55 357.49 355.84 356.00
1985 359.98 361.03 361.66 363.48 363.82 363.30 361.94 359.50 358.11 357.80
1996 362.09 363.29 364.06 364.76 365.45 365.01 363.70 361.54 359.51 359.65
1997 363.23 364.06 364.61 366.40 366.84 365.68 364.52 362.57 360.24 360.83

Figure 9: Concentration data in CO2 from November to December

-
=1
1

1986 346.11 346.78 347.68 349.37 350.03 349.37 347.
8
4

Som oW oW e m
T S Y]
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In this study, 468 data was collected. The curve of the function of the reduced normal
centered law for these real data is obtained through the software R.:

T T T T T T
0.0 02 04 06 08 1.0

Figure 10: True density function with real data
The curve of the density of the normal law above is positive and is taken in half.
In what follows, we will generate the data from the R software

8.3.1. Result of Simulation

The simulation was performed for several values of the smoothing parameter.

For h = 50, we have the following curve:

0000 0001 0002 0002 0004 0005 0006 0007

T T T T T T T
150 200 250 300 350 400 450 500

N =468 Bandwidth =50

Figure 11: Curve of the kernel estimator for h = 50
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For h = 20, we have the following curve:

0015
I

0010
I

0005

0,000
I

T T T T
250 300 350 400

N =468 Bandwidth =20

Figure 12: Curve of the kernel estimator for h = 20

For h = 10, we have the following curve:

0015 0020
I I

0010
I

0005

0.000

T T T T T T T
280 300 320 340 360 380 400

N =468 Bandwidth =10

Figure 13: Curve of the kernel estimator for h = 10

For h = 3, we have the following curve:

0010 0015 0020 0.025
I I I

0.005
I

0.000
I

T T T T T T T
310 320 330 340 350 360 370

N =468 Bandwidth=3

Figure 14: Curve of the kernel estimator for h = 2
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For h = 2, we have the following curve:

004
I

003

0.02
I

001

0.00
I

T T T T T
320 330 340 350 360

N =468 Bandwidth=02

Figure 15: Curve of the kernel estimator for h = 2

For h = 1, we have the following curve:

0000 0.005 0010 0015 0020 0025 0020

T T T T T T T
310 320 330 340 350 360 370

N =468 Bandwidth =1

Figure 16: Curve of the kernel estimator for h = 1

8.3.2. Interpretation

As in the case of simulated data, according to different values of the smoothing param-
eter,we have a curve which has a different look and tends to move away or closer to the
true graph of the density function of the reduced normal centered law (see Figure 12 and
Figure 13) represented under the basis of our 468 observations.

On the other hand, we found that at first, the density curve of the normal law is taken
almost half (see Figure 10). And secondly, our different curves have several fluctuations
and we observe rounded shapes of their representations (see Figure 14, Figure 15 and
Figure 16), this is due to the fact that all the different data we are working on have very
small values and so we have used a smaller scale.

However, whether in the context of simulated data or in the context of real data, the
estimation of probability densities by the kernel method requires a reliable estimation of
the smoothing parameter. The choice of the window remains so paramount. The quality of
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non-parametric kernel-based estimators is closely related. Hence the importance is given
to the determination of an appropriate smoothing window to remain in perfect adequacy
in the handling of our raw data.

9. Conclusion and Perspectives

In this paper, we have established the bias and variance of circular kernel density. In
addition, we have determined the optimal b} window of this estimator after first estab-
lishing the mean squared error (MSE) and the mean integrated squared error (MISE) of
this estimator. Finally, we have established the asymptotic expression of the bias of the
circular kernel risk function estimator. This work is part of the continuity of the work
of [18], [22] and [26] on the estimation of the survival function and the risk function in
independent cases and identically distributed with and without censorship.

Through simulated data and real data, we have shown that the curve of the non-
parametric estimator of the density function of the circular kernel is confounded with that
for the optimal window this which proves the efficiency of our estimator.

However, some improvements remain to be done in this article. Indeed, it is a question
of establishing the confidence intervals of the kernel estimator of the density function and
the risk function of the circular kernel; to redo this work in the context of asymmetric
nuclei and if possible to extend the study of the estimation of the conditional risk function
in the case of the discrete nucleus.
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