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ZACARR DIERTZMD—D T 2B ELLHETE (DRE: Density Ratio Es-
timation) (&, 2D p(x) CHZEDH q(x) DEBEL r(x) = p(x)/q(x)
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ZOmMFEIIZEEEMREM (doubly strong robustness) ¥ WS F L
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rg.c = Crg = Cexp(8' h(x)) (1)
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Dek (1, rg: wq)

__ / 87 h(x)w(x)p(x)dx (3)

+ / w(x)p(x)dx x Iog/exp(OTh(x))W(x)q(x)dx+ const
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dy(r, rg c; Wq) = —% log / exp(70" h(x))w(x)p(x)dx

(4)
: ~log / exp((1+7)87 h(x))w(x)q(x)dx
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ZCT, RERFETHS DRE, Trimmed DRE KD HIREFETH S
Weighted DRE, v-DRE OADTERETH D e hRnInrt.
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o "clean”: pl(x) = p*(x), q'(x) = g*(x).

e “reference contamination”: p'(x) = 0.8p*(x)+0.28(x), ¢'(x) = g*(x).
e “target contamination”: pT(X) = p*(x), q‘L(X) = 0.8¢"(x) + 0.20(x).
pl(x) = 0.8p*(x) + 0.26(x), q'(x) =

e ‘double contamination’:
0.8g™(x) + 0.20(x).

Reference Target Double

Contamination Contamination Contamination
TEEE =

Trimmed DRE

Weighted DRE

X 2: AMUEDEARRZEZTc & T OEELLHTE DGR

The Institute of Statistical Mathematics




