¥y ¥

1132143

misiSonialiiiagussmdife (1) tﬁaﬂi’uﬂzﬁimmswmﬁmannq’umnmawfunouueq
Marasinghe (1985) WihiTnaeduneuimaeans ﬁehfmmmmnawﬁmenndu‘lumsnaoau
b hifmlsmumasdaunlid ey Taome 1 dumamueanonsmdunadasedoieedy
firdenngu Im‘lﬁuam‘fmaur‘fvmﬁmanmiu'luﬁ":uﬂsmu uwazl¥ Cook’s distance shmiu
dunlsgasy w1 dumsmageumingnlunonsmdaunadegsduinniiumusanguhdindiy
fuenngy  TnoldiwesdaodA GESR ( maxfr] ) (2) WenSoudounlsfifudanugndeciums
nsnwurhuennq'usm'hﬁ‘ina'wifumuuuwmtﬂtrﬁ'uﬁ GESR tuunede (Paul and Fung 1991)
Tunsmnidns haswuuiumumsoatesedndis  Tasdmnfidinisz@nimsonnss ( B,) whiy
1,5uaz 10 adiedn 15,25uaz 50 aiwAuenngulsannm S, uaz §,(0,5,-5.9438-9)
Tuaserilag vesfunlsmuedngu  uaswnanm O, uaz O, (0,2, 2,4 nis 4) luasriilag vea
Aunlsdaszednegy uAazAIINARBIE 1,000 A

R A BT

(1) dnngitnmodunomivuneants  Walefisudnnugndaslumansaenusnienngy
genh3E GESR miumeare 1dmiss

4 : N n‘; o o
(2) die B, = 5uaz 10 Waedinunsonsrenumuennquialudzudsanuasfudsdasy

4 £ ‘ : ' ] o - 1=t @ i ‘
198 (und1 90 %) 1iis B, = 1 MamesTiasremuduennguludunlsdosz1dlidmin  uddisvun
A " J U’ - . \J .' 1 ’ o
fedumutunianedit ulefisudniwgnfesluniasrsmusnennguiriniuediuin1dsa
o “' A ’ v - L d - * A A 1 i
(3) dwmiunsdiifennquegduidniuniesgauazdiuvesdundy srozvavesm
* » \J H .. \ N . A o J
uennguiuAusde hidesdwadsnlefiFudnugndesiunasimmudimennguinmin snchudis

y 4 A L4 o -, 1 M
B, = 1 Manesit Mnlefidudriugndsslunisasrmuduenngunsdififusnngulufunlsdassiieg

o
-t @ L4

1] 4+ J A i H
¥romAuedogeniinsdiftdenngueglndduaio



TE132143

The objectives of this research were:

(1) To modify the Multisiage procedure of Marasinghe (1985) to be Two — phase Multistage
procedure that could detcct cutliers cither in response variable .or in independent variables. In phase 1,
suspected outliers were identified using the Multistage procedure for response variable and the Cook’s
distance for independent variables. In phase II, each observation in the suspected set was tested for its
outlyingness using GESR ( maxlr,l ) statistic. |

(2) To compare percentages of exactitude in outliers detection betweea Two — phase GESR
- (Paul and Fung 1991) and Two — phase Multistage procedure.

The simulation study based on simple linear regression were conducted. The regression
coeflicient (B‘) was set at 1, 5and 10. The sample size (n) was set at 15, 25 and 50. The outliers
were introduced by adding known value 81, 82( 6,5,-5,90r-9)t0 two values of response variable and
83 . 8‘,( O‘ »2,-2,40r4 Mo two values of independent variable, randomly. Each experiment has 1000
replications.

The results of the study were :

(1) The Two - phase Multistage procedure ofien gives slightly higher percentages of
exactitude in outliers detection than the Two - phase GESR procedure.

(2) When f3,=5and 10, both procedures are able to detect outliers in both response variable

and independent variable very well ( more than 90 % ). When f3,=1, both procedures fail to detect
outliers in independent variable. However , when sample sizes increase, the percentages of outliers
detection increase, obviously.

(3) The impact of the position of outliers, ip the same side or different side of mean and
their distances to the mean are not obvious. Except when BI= 1, outliers in indcpendent variable were
detected with lage distance from the mean give higher percentages of exactitude in outliers detection

than those with the small distance from the mean.



