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A study on asymptotic analysis for robust quasi-posterior distributions
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When dealing with large amounts of data, issues such as outliers and model
misspecification can be very serious. Outliers are data points that deviate greatly from the data
generating process and can have a significant impact on inference. On the other hand, outliers can
also suggest model misspecification, making it important to handle them appropriately. The problem
of model misspecification and the presence of outliers has been discussed in Bayesian statistics for

a long time. In this study, we developed a Bayesian method that is robust to outliers and
investigated its theoretical properties. Specifically, we constructed a robust Bayesian estimator
using a pseudo-distance between distributions called divergence and derived its asymptotic
properties when performing inference using methods such as MCMC.
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