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Robust Semiparametric Nonlinear Autoregressive Models
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In this paper we consider a nonlinear autoregression for time series data and estimate the target
function using the EM algorithm. In order to get estimators more resitant to ouliers than those
based on Normal errors, we also assume them to follow a scale mixture of Gaussian distributions.
This class of distributions includes, among others, the Student’s t distribution and symmetric
stable distributions. The methodology is extended to the case of the partially linear model. To
illustrate the methodology and assess its performance, we conduct a simulation study and make an
application to a real series.
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