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The objective of this research is to compare the efficiency of detecting the
influence data between Pena’s statistic and Cook’s statistic for the multiple linear
regression models with 2 and 3 independent variables and logistic regression model.
The sample size of 6, 10, 20, and 40 is set, the number of influence data is set to be 1,
2, 3, and 4. The size of outliers are set in terms of 6, 9, and 12 times of the standard

deviation of the error term of the models. The distributions of the error, as the factor of
1
the study,are N(0,1),U(0,2),and La (0, _«/—2: ). The simulation of data and

analysis is done by MATLAB software programming for 100 times replication in each
case. The comparison criteria is the corrected percentage which is the ability to identify
exact and all of influence data in the model correctly.

The results of the study are as followed : the detecting method by Cook’s
statistic is able to identify the influence data exactly and totally 100 percent in almost
cases of study which is much more effective than the Pena’s statistic. Even through the
Pena’'s method is less effective than the Cook’s statistic, if we use Pena's detecting
method in logistic regression the corrected percentage is lesser than the multiple linear

regression.





