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1 Abstract

A powerful procedure for robust estimation of shape and location with multivariate data is pro-
posed. The procedure searches for outliers in univariate projections on directions that are obtained
both randomly, using a modification of the Stahel-Donoho procedure, and by maximizing and min-
imizing the kurtosis coefficient of the projected data, as proposed by Pena and Prieto (2001). It
is shown that the resulting procedure inherits the good properties of both methods and provides
a powerful tool for Data Mining. The performance of the procedure is illustrated with a Monte
Carlo experiment.
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