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Influence Function in Linear Regression
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MRS OEBRIZBWTIE, BRLABTL2WAKELBEREMVOND % EER LOME
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FHRETEYEBMICLTHEBRINLILICERL, W/EEE TH A Schlove (1974) DHEEED
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Hampel (1968) 13429 B $4 DB (perturbation) % & % 72812, EHIE (y,, AN L IAR SO
HFDTNe 0xi,yi+ QA —e) FAEZHHEL L TIRL 2 EEBE MK (Influence Function)
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T[(1—e)F+edx;, y] —TIF]

IF (i) =lim -
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TEET . 22U, FREWOMEE, 6x ¢ 2 (g, 2) DATL, TAUSTO % & HIGIE
BE, TOERS MUVEKEIEET S, ZOREBEBIIREST (sensitivity analysis) |27
Th5h.
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ELHIBRT 5 & X DAL R (cross-validatory form) Tl 5 FEBES FT & (Cook HSHE) #38

L7 s A
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XDIEZHORE
BOSEATHI, HHuE, ThEh
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tr Var (B) = 0?2 (1/45) (8)
j=1
END. 2T, Ay, e , i3, XIXOBEEMTH 5.
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EBRERBFSING. 22T,
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CCTIXENS - HP - REE (1981) IZfEV, RY OB HHEER & LT (Schlove) DTS
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& &, PR Cook HHEEMET & 12

BC ()=@*— BGNTXTX B* — B* () / ps* (19
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(1) FEOBUE»FEE Kﬁﬂﬁwﬁ?ﬁwﬁﬁAWEmﬁﬁk&ﬁtk&é&ﬁfu 5
FOBRALHBREL L TIIEERBEOREIBMENS (K1 0AICHY).
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PEILERIETAIEXHVETS.
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3 3
> X > Xi
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-3 -3
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(1) EEA
- X BT E» S % B n X pEHEATY (Bl =12, HHEEBEOEKP=23)
-« B EURFREENZ v BT =(B1,B2.Bs), B1=0.0, B, =1.0, B3=1.0
c e CEHRBEEWQ, oIn)) TH Y FH 0 1325.0TH 5
- BAEMREEICE L /- EEE0E 100 & L7,
(2) *EB
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DIEHEE N (0,0%n)) TH Y FE 0?2 121.0TH S
ﬁﬂﬁ’lﬁuﬁc B L7 EREKIZ100[E & L7,
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EERATIE, BHIAQ, -3, 3)ICEET AL, COBRSEKRET 25413 Cook
it BC (1) (77%), C (1)(80%) 3 £ UF AP (i) (100%) DMEIZ/~N &, 2D 13 BC ()75 X
DEXUEEEBICANTRRICZ o TWAI LA RETS. AP )OBHIZTNTORET
Bl (1, —3,3) #BHLTWE. ZOZ LI APHIEEAS X OThOKE 2 128
BINLFEEFRBLTWE (E2).

EKERBTit, B (1, 3, 3) ICEBT 2L, ZOBMNALRET 2E413 AP () (56%),
BC (i) (50%), C (i) (44%) DNEIZ/ANE s, BC (G)ATAP GIZKWTHRE L, CG) & bWt
WO LRBRE (1, 3, 3) MHRBRONRIIH S, FELSHICIBEZE 2 2V bt
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(1 0, - 1) 0 1 2
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) | =3 AP C (&) B C (i)
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(1 1 - 1) 4 5 5
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(1 o, 2) 10 9 8
(1, =1, -1) 1 2 1
(1, -1, 1) 5 7 6
(1, -2, 0) 8 11 11
(1 3 3) 5 6 4 4 50
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