ON ESTIMA

TION OF POISSON INTENSITY FUNCTIONS

ROELOF HELMERS

1

AND RI

�

CARDAS ZITIKIS

2

1

Centre for Mathematics and Computer Science, Kruislaan 413,

1098 SJ Amster dam, The Netherlands

2

Labor atory for Resear ch in Statistics and Prob ability, Carleton University,

1125 Colonel By Drive, Ottawa, Canada K1S 5B6

(Received June 26, 1996; revised Octob er 13, 1997)

Abstract. Under the presence of only one realization, we consider a compu-

tationally simple algorithm for estimating the intensity function of a Poisson

pro cess with exp onential quadratic and cyclic of �xed frequency trends. W e

argue that the algorithm can successfully b e used to estimate any Poisson in-

tensity function provided that it has a parametric form.

Key words and phrases : Poisson pro cess, p oint pro cess, linear Poisson pro cess,

mo dulated Poisson pro cess.