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Abstract

The robust estimates are usually considered with respect to their breakdown point, global sen-
sitivity, maxbias and asymptotic variance, and their performance is compared with that of classical
estimates under the normal model. We shall discuss the robust estimates from more viewpoints of
the estimation theory. Many robust estimates of location and regression are inadmissible for any
probability distribution with respect to standard loss functions and they even cannot be Bayesian
([1] and [2]). Then they are obviously not admissible in the multivariate models and their asymp-
totic quadratic risk can be often shrunken, at least in a y/n-neighborhood of the true parameter
value ([3] and [4]). Because even the Pitman estimator is not admissible in the multivariate normal
model, we should discuss the interesting question with which class of estimates should be the robust
estimates compared.
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