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In this talk, we consider a robust estimation based on the gamma-divergence in Bayesian framework.
The gamma-divergence is one of the statistical distance which is proposed by Fujisawa and Eguchi
(2008), and it is a powerful tool to estimate the probability density for heavily contaminated data. \We
propose a robust posterior distribution based on the gamma-divergence (we call it the gamma-posterior)
and show that some asymptotic properties of the Bayes estimator under quadratic loss function. As
measures of robustness, the Bayesian influence functions of the Bayes estimator and the overall
posterior are also discussed. Further, we compare the empirical biases among the Bayes estimators
based on the several type of divergences for heavily contaminated data through some simulation studies.
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This work is a joint with Tomoyuki Nakagawa of Hiroshima University.



