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Robust topics
Median => middle

MAD => spread

Spearman => association

Wilcoxon rank test => group diffs

Weighted least squares

Cook's distance => observation influence

M-estimators => framework for estimation



What do we mean by robust?

These are most important:

“robust to outliers”

“robust to misspecification of the model”

Robust doesn't mean:

Low variance (“precise”), low bias (“accurate”)

Accuracy (TP+TN/total), precision (1-FDR), sensitivity (TPR),
specificity (1-FPR)



What do we mean by outlier?

Technical error?

Data entry error?

Unaccounted for tail of data distribution?



How do most statistics work

Typically, adding up (squared) terms from individual observations to
make a statistic. Statistic often has useful math properties.
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