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Abstract

   A brief survey of the existing robust measures of correlation is given focusing on the asymptotically minimax variance estimator of a correlation coefficient for epsilon-contaminated bivariate normal distributions, namely, 
the trimmed correlation coefficient and the median correlation coefficient 
as its limit case (Shevlyakov and Vilchevski, 2002). 

The main result presented in the talk claims that the median correlation coefficient is also the most B- and V-robust estimator of a correlation coefficient (Shevlyakov, 2009).

