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Estimating Probability Density from Percentiles

Atsuyuki Kogure! and Masahiko Sagae?

IFaculty of Policy Management, Keio University
2Faculty of Engineering, Gifu University

We consider the problem of estimating density from percentiles. Prior results such as
Lecoutre (1987) and Scott (1992) suggest that a histogram with percentiles suffers large
biases. We re-examine the bias problem and show that the kernel method alleviates it
by asymptotic arguments. To confirm the theoretical results we give simple simulation
studies.
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