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An extended class of distributions and its robustness based on group invariance
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We introduced a general class of distributions in the framework of group
invariance. This class of distributions contains two kinds of parameters corresponding to two group
actions on the sample space. We studied robustness of the distributions of invariant statistics and
a property called marginal equivalence for the Bayesian model using a certain kind of priors.

Moreover, we tackled the estimation problem for the star-shaped distribution, which is a special
case of our model. Specifically, we proposed a nonparametric estimator of the shape of the
star-shaped contours of the density and investigated its properties.
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