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Abstract

In this talk, 1 will first present theoretical properties of the blurring and nonblurring
processes including their weak convergence to a Brownian bridge-like process and
associated Central Limit Theorem. Then | will apply the derived Central Limit
Theorem to the estimation of location parameter. | will present simulation studies
comparing location estimation based on using blurring and nonblurring processes. The
simulation results suggest that location estimation based on the convergence point of
blurring process is more robust and often more efficient than that of nonblurring
process.
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