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You are cordially invited to the 239th meeting as scheduled below.
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Place: RERF Auditorium
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Speaker: Ayanendranath Basu, Ph.D., Professor,
Bayesian and Interdisciplinary Research Unit
Indian Statistical Institute, India
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Title: “Weighted Likelihood Estimation: Issues and Implications”
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Summary:

The maximum likelihood method is the cornerstone of classical statistical inference.
However, the method is notoriously nonrobust under outliers and model
misspecifications for many standard models. Understandably, many of the robust
alternatives to maximum likelihood estimation essentially represent attempts to
robustify the maximum likelihood method itself. In an important subclass of these
methods one uses the robust estimates obtained as solutions of weighted likelihood
score equations. In this talk we will discuss some different formulations of the weighted
likelihood estimation method and discuss their properties.



