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Abstract: In order to overcome the large deviation between the actual observed data and established models.
There are two common methods: the robust estimation and statistical diagnostics. M estimator is a robust es-
timation, it is the method which got the most attention and research results in linear regression. Therefore, in-
fluence diagnostics and M estimator are used to judge the impact of outliers or strong influence points in this
paper. Moreover, the expression of parameter estimation deviate and diagnostic statistics are given. Finally,
the proposed methods are applied to two data sets.
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Table 1. Statistics for galvanized data

+= 1 ESRENEXATE

NO 5 A 3 ri ti Di

1 4.7491 0.8692 -0.3636 —-0.2468 -0.1828 0.1294
2 4.0316 0.8702 0.7238 0.4883 0.4766 0.4598
3 5.0195 0.8687 -9.9292 —6.7737 —6.8032 0.5549
4 4.972 0.8689 —4.3629 —2.9365 -2.9184 0.4925
5 4.1500 0.8701 11.3755 7.7274 8.6404 0.2424
6 4.1557 0.8700 10.3324 6.9784 7.8663 0.2451
7 -3.3953 0.9286 —0.5635 -0.6174 -0.4728 736.9482
8 4.9243 0.8690 -0.7967 -0.5311 —0.4458 0.4374
9 4.7363 0.8696 -27.3927 -18.2146 -17.0120 0.2955
10 4.3065 0.8693 11.5994 7.7574 9.6184 0.2636
11 4.4495 0.8688 34.1683 24.2697 30.4102 0.2965
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Figure 1. The scatter diagram of the variable perturbation influ- Figure 4. The scatter diagram of the variable perturbation influ-
ence for galvanized data ence for snow geese data
B 1 SRR EETER A TR MR E 4. BRESEEETER TRmmENE S E
1.6 T T T T T T T T T 0.45 T T T T T T T T
L4f 1 0.4f
Lol ] 0.35}
0.3f
1 5 -
0.25F
|
0.6f J
0.15} | |
| |
1
0.2F 1
A " A MA M"
0 . . - . - : 0 y
1 2 3 4 5 6 7 8 9 10 11 0 20 25 45
Figure 2. The scatter diagram of the independent variable pertur- Figure 5. The scatter diagram of the independent variable pertur-
bation influence for galvanized data bation influence for snow geese data
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