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The 10™ Lecture Series by Academicians
from the Chinese Academy of Sciences (CAS)

Jointly Organized by
Department of Statistics and
Office of Academic Links (China)

Speaker: Prof. PENG Shige
Division of Mathematics and Physics
Chinese Academy of Sciences
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Title: Data-based Nonlinear Distributions under
Robust Expectations
Date: Wednesday, 22 February 2017
Time: 15:30 i
Venue: LT, 9/F William M.W. Mong Engineering
Building

Registration:  http://www.cuhk.edu.hk/oalc/cas 2017/
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Data-based Nonlinear Distributions under Robust Expectations

A real world flux of data is usually modeled as a sequence of independent and identically distributed (i.i.d.) random
variables, or by a linear (nonlinear) regression model driven by an i.i.d. sequence. However, this modeling is far from
true in many real world situations. Uncertainty essentially hidden inside the real world data sequence should be taken
into consideration. In this talk we introduce a robust nonlinear expectation and a simple algorithm of phi-max-mean to
quantitatively measure and calculate this type of uncertainty. It is proved that the phi-max-mean is an asymptotically
optimal unbiased estimator to the corresponding nonlinear distribution.
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Light refreshments will be served at 16:30 at Room 121 Lady Shaw Building

Language: Putonghua ALL ARE WELCOME
Enquiries: 394-36297 / 38727
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