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Abstract
In this talk, we consider the minimum density power divergence estimator in time series models, which is well known as a robust estimator in the literature.  A focus is made on  GARCH models and autocovariance function of stationary time series. It will be seen that the MDPDE has a robust feature against  (additive) outliers.

國立中山大學應用數學系 敬啟

敬 請 公 告！ 歡 迎 參 加！
演講查詢網址：http://www.math.nsysu.edu.tw/seminar/semi.html
交通查詢網址： http://www.math.nsysu.edu.tw/department/map.html
補助單位：國科會數學中心

