PRIN2008 Likelihood and Robust Methods

Invited lectures

Prof. Anthony Atkinson (The London School of Economics and Political Science)

"Calibrated very robust regression”

Prof. John Copas (University of Warwick)

&ldquo;A robust likelihood for model uncertainty&rdquo;

Prof. Eric Moulines (Télécom ParisTech (ENST))

"On line learning for missing data models"

Prof. Rafal Weron (Wroclaw University of Technology)

"Inference for Markov regime-switching models of electricity prices"
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