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Abstract

Modifying Rousseeuw’s minimum volume ellipsoid (MVE) estimators, we
propose and study the depth-based minimum volume ellipsoid estimators for
multivariate location and scatter. Under some conditions on depth functions, the
estimators are affine equivariant, consistent, and square root convergent. Further
the estimator of location is asymptotically normal. The robustness of the estimators
is studied by both breakdown point and influence function.
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