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Appendix 10

About robustness (from page 481 — 482 of [CB] )

.any statistical procedure should possess the following desirable features:

( 1) It should have a reasonably good (optimal or nearly optimal) efﬁcxency at
the assumed model.

(2) It should be robust in the sense that small deviations from the model as-
sumptions should impair the performance only slightly.. .

(3) Somewhat larger deviations from the model should not cause a catastrophe.
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