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Abstract— We propose a locally adaptive kernel
method in estimating a spike-rate of a Poisson pro-
cess. We select local bandwidths with which the esti-
mated rate best fits to the underlying rate within local
intervals. In addition, we optimize the local interval
lengths so that the estimated rate fits to the underlying
rate in an entire observation period. Numerical exam-
ples demonstrate that the proposed method performs
better than the fixed kernel method and the classical
Abramson’s adaptive kernel method with regard to the
goodness-of-fit to the underlying rate.

Keywords— Spike-rate, Locally Adaptive Kernel
Method, Mean Integrated Squared Error
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