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1. Introduction

In applications, we often have the problem of finding the probability distribution of a random variable X from
measurements contaminated with a noise &. Simplicity, we can assume the additive model Y = X + & with Y observed.
Estimation of the target density fx of X from observations of the random variable Y is called the (statistical) deconvolution
problem. The literature of the specific problem has grown very rapidly in last decades (see Devroye, 1989; Meister, 2009
and references therein). Precisely, in the present paper, we assume the data model

where the Y/s are i.i.d. observable copies of the random variable Y, the X/s and the sj’s, j =1, m, are mutually independent
and have the same distribution as X, & respectively. As is well known, any estimation tool of deconvolution problem is
based on a combination of presumptions about the target density function and the density function of error.

We first discuss shortly the presumption on the target density function. In the deconvolution literature, most of the
research is focused on continuous distributions. However, in some applications, the target random variable X is not
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