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Abstract: The Student's t distribution is very important for the development of
inference procedures about a population mean. One of the very important under-
lying assumptions of the t test statistic is the assumption of normality. During
recent years, a considerable literature regarding the robustness and insensitivity
of parametric statistics to violations of their underlying assumptions statistics has
appeared.

In this lecture, | will explore the test of significance for the correlation coeffi-
cient when the assumption of normality is violated.
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