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65–516 Zielona Góra, Szafrana 4A, Poland

e-mail: S.Zontek@wmie.uz.zgora.pl

Abstract

On a base of the location model an idea of a data-dependent choice of
tuning constant (truncation level) for a robust estimator is presented. The
method uses maximum likelihood estimator in a new model with tuning
constant as a nuisance parameter. Some results of computer simulation
study are given.
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