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Abstract: This paper studies single outlier detection in the spatial auto-regressive error model. Specific for-
mula based on score statistics and their approximate distributions are derived under mean-shift outlier model
and variance-weighted model respectively. Analysis of a real example shows that the proposed method is ef-
fective for identifying outlier in the spatial auto-regressive error model. Finally a modified model to adjust

Hans iXith

the outliers is proposed and compared with the original model.
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Figure 1. (a) Scatter plots of U. under null model (4.1); (b) Scatter plots of fi under null model (4.1)
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Figure 2. (a) Score test for single outlier under mean-shift outlier model; (b) Score test for single outlier under variance-weighted model
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