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ABSTRACT: In the context of productivity analysis, the most popular nonpara-
metric estimators of a monotone boundary are defined as lowest monotone
functions covering all sample points and are very non robust. Two alterna-
tives have been addressed recently: one by Cazals, Florens and Simar (2002) is
based on a concept of expected order-m frontiers and the other one by Aragon,
Daouia and Thomas-Agnan (2002) is based on extreme quantiles of a nonstan-
dard conditional probability density. Unlike usual methods, both alternatives
are shown to be qualitatively robust and bias-robust. Moreover, for the quan-
tile approach, the influence function remains bounded even when the quantile
order tends to one under the conditions that the conditional density function
is not null and is continuous on its support. When these conditions do not
hold, the robust behavior of the quantile approach can also be pointed out on

numerical examples.
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