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In statistical theory and practice, a certain distribution is usually
assumed and then optimal solutions sought. Since deviations from an
assumed distribution are very common, one cannot feel comfortable
with assuming a particular distribution and believing it to be exactly
correct. That brings the robustness issue in focus. In this book, we
have given statistical procedures which are robust to plausible
deviations from an assumed mode. The method of modified maximum
likelihood estimation is used in formulating these procedures. The



modified maximum likelihood estimators are explicit functions



