
 

ESTIMATING THE CDF

het X Xu be iid with continuous colt F

DIE The Empirical calf is the function
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REH For a fixed Xo c IR we have
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Note that
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Then the result follows directly from the Central LimitTheorem

Result For F any continuous cdt we have
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where Bolt tEG.it is a Brownian bridge defined below



Dj A Wiener process B is a random function in
the Space 0 D of continuous functions on Co B

Cerfpg14 which satisfies

a B o 0 with probability 2

b B t N o t t Elo 2

c For O E to Et E Eth E 2 the increments

Blt Blt B tm B tr

am mutually independent

Also called Standard Brownian Motion

Reif Allows us to simulate Brownian motion For each n I let
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Then B converges to B by a theorem called Donskoi Thun

DEI A Brownian bridge is the random function in CEO B given by
Attila Ps3

Bolt Blt TBC

when B is a standard Brownian motion

Remark The bridge begins and ends at 0 1306 Boll

E Build confidence bande for F

with DKW res.lt

with KS result simulate to get needed
gantik



bolting To use the DKW result we write
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Now we have
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1 2 002 confidence bands may be constructed as
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From the KS result we would construct the interval

E x In Bam for ER

where Boah represents the upper 2h guantile of II Bolt

REH For a Brownian bridge Bo we have
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Exercise Check accuracy of simulated quantiles OP 2,113041
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