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Abstract

A probability function smoothing is the smoothing the
probability function estimator by using many method in order to get
smoothly estimator and goodness of fit sample data that used 1in
statisties inferent.

Histogram is a probability function estimator. It depends
on two parameters, original and binwidth. By using this method, we
must select a suitable orginal and the best binwidth for a good and
smoothly estimator

Kernel estimation is one of the probability function estimator
that take a good estimator. This method depends on two parameter,
bandwidth and kernel function. In using kernel function, we must
considerrof the suitiableness with the data for a good estimator. The
chooing of a good bandwidth always uses cross-—validation. There are
two forms of cross-validation : maximus likelihood cross-validation

and least-square cross-validation.



