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We study the problem of quantile estimation in deconvolution with ordinary stat

smooth error distributions. In particular, we focus on the more realistic setup
of unknown error distributions. We develop a minimax optimal procedure and References & Citations
construct an adaptive estimation method under natural conditions on the
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densities. As a side result we obtain minimax optimal rates for the plug-in
estimation of distribution functions with unknown error distributions. Some Bookmarkwhat s this?)
numerical results are presented and the application of our estimator to a real B & R e 0L gj
data example is studied. e

Comments: 34 pages, 2 figures

Subjects: Statistics Theory (math.ST); Probability (math.PR)
MSC classes: 62@5, 62&0
Cite as: arXiv:1303.1698 [math.ST]

(or arXiv:1303.1698v2 [math.ST] for this version)
Submission history
From: Mathias Trabs [view email]
[v1] Thu, 7 Mar 2013 14:23:32 GMT (54kb)
[v2] Wed, 15 May 2013 08:34:35 GMT (55kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.



