ROBUST M -ESTIMA

TION OF A DISPERSION MA

TRIX

WITH A STRUCTURE

MADHUSUDAN BHANDARY

Department of Statistics, North Dakota State University, F ar go, ND 58105, U.S.A.

(Received June 2, 1988; revised April 13, 1990)

Abstract. An iterative algorithm for the robust M -estimation of the disp er-

sion matrix of the form � + �

2

I

p has b een given. This algorithm converges

after some steps and reduces the e�ect of outliers on the cov ariance matrix.

The consistency and asymptotic normality of the estimator are established.

Key words and phrases: Robust estimation, M -estimation, elliptically sym-

metric distribution, outliers, signal pro cessing.