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On inference using M-estimators under contamination

We analyze inferential properties of several popular robust location-scale M-estimators in a
contamination model where h uncontaminated standard normal observations are generated first and
n-h outliers are subsequently added outside their range. We establish an inferential theory for
Tukey's biweight estimator and show that this estimator can nearly attain the performance of the
infeasible average of the h uncontaminated observations in terms of consistency, efficiency and local
power. In contrast, non-redescending M-estimators, such as the median and Huber estimator, are
generally bounded but inconsistent for the uncontaminated location, making valid inference

challenging for such estimators.

Der Vortrag findet am Montag, 19. Oktober 2026, um 16:30 Uhr im Raum 0-C001 im Gebdude V03
am Campus Haarentor! der Universitidt Oldenburg, Ammerldnder HeerstrafBe 138, 26129 Oldenburg
statt. Parallel streamen wir den Vortrag liber BBB unter

https://meeting.uol.de/b/pet-ihv-p2z-min

Alle Interessierten sind herzlich willkommen!

(Einladungsvorschlag von Prof. Dr. Peter Ruckdeschel)

! Siehe auch https://uol.de/campus-haarentor



