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Abstract: This paper considers the contaminated stochastic Logistic diffusion model, and proposes robust
generalized method of moment estimator. Simulations show that the proposed robust generalized method of

moment estimator behaves better than the usual maximum likelihood estimator.
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Table 1. Biases and mean squared errors of ML and RGMM esti-

mators
& 1. BAPSAMETH (ML) AR UEMITH(RGMM) B RmEFIH
HigE
0=0 Bias Bias MSE MSE
% m (ML) (RGMM) (ML) (RGMM)
=06 100 05562  0.1178 04142 0.1280
£=09 100 0.8496 02452 0.8852  0.2651

o’ =0.16 100 0.1589 0.0643 0.0160 0.0035
a=0.6 300 0.5674 0.1015 0.4210 0.1261
£=09 300 0.8671 0.2310 0.8826 0.2668

o’ =0.16 300 0.1587 0.0636 0.0152 0.0026
a=0.6 600 0.5669 0.0915 0.4015 0.1245
£=09 600 0.8646 0.2012 0.8764 0.2610

o’ =0.16 600 0.1586 0.0610 0.0132 0.0018
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