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Abstract :

The collected data often contains one or more outlier which are either isolated from the
bulk of data or do not follow the general model that we have supposed for data.

Furthermore, it has been proved that the classic estimators which are used to estimate the
distribution parameter and have the optimal properties, will lose their efficiency and
validity due to deviation from fundamental assumptions. An exact estimation of
distribution parameter can be obtained using robust statistical methods,even there exists
a deviation from fundamental assumptions .

In this thesis, we want to find a method to identify outlier in random data which is given
from a normal distribution. In addition, a class of robust estimator of location and scale
as m-estimators is studied. Also, two quantities for measuring robustness of different
estimators and finally an m-estimator with high efficiency and robustness, i.e. Hampel’s
m-estimator will be studied.
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