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Abstract

Impartial trimming methods as developed in [1] and [2] can be con-
sidered not only as a way to robustify statistical procedures but also as
a method to discard a part of the data to achieve the best possible fit
between a sample and a theoretical distribution or between two given
samples. This point of view is adopted in this work with respect to the
Wasserstein distance between probability measures.

Trimming methods in the goodness of fit framework were introduced
in [3]. In this paper, the authors use the classical trimming procedure
based on deleting the same proportion of observations in the tails of the
distribution. However the procedure inherits the problems associated to
the arbitrariness in the choice of the zones to discard the data. This
becomes even more apparent when we want to relate or compare two data
sets obtained from the same distribution through two different types of
contamination. Then the trimming procedure should be based on the
data, discarding from each data set those points which highly contribute
to the dissimilarity of the distributions. One approach to these ideas
could be obtained if we do not fix the proportion to be trimmed in each
tail of the distribution. Some asymptotic results derived from this way of
trimming will be presented.
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