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BOONSOM HANSASIRIPOT : METHODS FOR DETECTING OUTLIERS IN MULTIPLE
LINEAR REGRESSION. THESIS ADVISOR : SUPOL DURONGWATANA, Ph.D. 131 PP.

The objective of this study is to investigate the method of
detecting outliers in multiple linear regression = Xg k- by- 3
statistical methods. They are G. Barrie's method, Cook's method, Andrew
and Pregibon's method. Power of the. test and probability of Type I error
are compared among these three methods.

1

The data for this experiment was obtained through simulation using
Monte Carlo technique. The distribution of errors considered for this
study were the scale-contaminated normal distribution and location-
contaminated normal distribution. The scale factors for scale-contaminated
normal distribution are 3, 4 and 5. The location factor for location-
contaminated normal distribution are 4, 6 and 15. The number independent
variable for the regression model are 2,4,6,8 and 10. The sample size number
are 20,30,50 and 70. The number of outliers considered are 1 and 2.

Two conclusions can be drawn from the simulation results:

1. The probability of Type I error : G. Barrie's method and
Andrew and Pregibon's method have low probability of Type I error. The level
of Type I error from both method is almost the same. Cook's method has high
probability of Type I error.

2. The power of the test for detecting outliers
Pregibon's method has highest power under situation having one and two
outliers with both small sample size and large sample size for all
distribution of errors. It has high power in all situations of contaminated
normal distribution of errors. G. Barrie's method has high power of the test
under situation of location-contaminated normal distribution and large sample
size. When sample size is large both G. Barries's method and Andrew and
Pregibon have almost the same high power. Lastly power of the test for
Cook's method has lowest power almost all situation.
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