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 Кафедра ТЕОРИИ ВЕРОЯТНОСТЕЙ


БОЛЬШОЙ СЕМИНАР

КАФЕДРЫ ТЕОРИИ ВЕРОЯТНОСТЕЙ

(руководитель – член-корр. РАН, профессор А.Н. Ширяев)

February 9  - An approach to calculating  the variance of Pitman estimators
Alexander Novikov (University of Technology, Sydney)
Nino Kordzakhia  (Macquarie University, Sydney)

We provide an analytic formula for the variance of  the Pitman estimator  for

a location  parameter of independent observations and also some change-point

estimators. We find  the asymptotic variance in the schemes when the limit

log-likelihood ratio process is a Brownian Motion or a Levy process with

exponential jumps.
Семинар проводится по средам в аудитории 12-25 с 16:45 до 17:45.
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