nsnfRoudiosiEnnrezeudAmlinflumdinseianuancsodaudy

WumdfitinentinzvrsuRausriin

wnanaaysel sraveie

’mznﬁnmiﬁ:ﬂudmnd«mmsinumzmifnqmﬂ’iq;qwﬁﬁmwmumﬁ’mﬁn
MR
Yarfiainadn prisemauviing s
Unnfiow 2530
ISBN 974-636-758-1
SvindvesTasininmia praosmichmiinenta

T 410p A



A COMPARISON ON DETECTING OUTLIER METHODS
IN LINEAR REGRESSION ANALYSIS HAVING
MASKING AND SWAMPING EFFECTS

MISS SOMBOON CHAOCHAIKONG

A Thesis Submitted in Partial Fulfillment of the Requirements
for the Degree of Master of Science
Department of Statistics
Graduate School
Chulalongkorn University
Academic Year 1808
ISBN 974-636-758-1



Wadeinniinug  nmiSsufiouitimarsieasusiadsnAlumadins¥anuososids

Taw

N NIN

p1o138Tnu

wnrnnyse sreles

iy Wnsdlilduwadsunssreniaenifin

I 4
303MOAIINTYG AT 332N Tazans

Judininende pnaansdunrinedo eyi@liiuinninudetudfiudaunids
voanafnumuningartiiggrunmicdia

¥

- w . [ J
B . N L Ty ITTTr T T e STTTTVURIIION ALALAUNAINYINY

(1en310138 wistmnd gl i)

AuENIINMINE L INeinud

covssrenmiressssdbansinsetresessssnssrsmesssssonsferenese. UTETIUNTIUMY
(98IMARTINIG WMIR_ AT5aD)

M. ”
....... T o3 RO % ¥ 3 v 11tV E 11378

(304NN A1 33emT F9zomy)

..... RO oTreo RO UOPSUN o rre WSROI 1 v & 1 (11X ]
(30IMAAINIEG A1.0ITY Amoymy) .

............... "\/2.(“/“39‘29 nIIUMS
S (0ImnRINId yam wadle)




da
At nuuummdmnmuﬂuﬁmu'lun-mual-umummmiumm

[ mapel y1vele : manBoudiovmansaouminlinlumsTinnzinnuosooodady

n1@ifunenfussaoufiuoriiia (A COMPARISON ON DETECTING OUTLIER METHODS IN
?L& -\ LINEAR REGRESSION ANALYSIS HAVING MASKING AND SWAMPING EFFECTS) oo ;
1 Pf"a o m.a:.iizns zors, 212 wih ISBN 974 . 635 - 758 -1

m:nani’adﬂ%nqs.lsvmmﬂouﬁmtﬁtmﬂ:vﬁmmm‘lumsmmnounmndmwo«nmnmm 4
A2 Qo‘lﬁ’un FradRnaTeuvoNeiTy §  INTEs (MV) sdanatevvos launs Iniinodi s)  FandA
nagoufiowialasdidy (SRM) unsiadinaaoudisuniadauls (MRM) Tumrinsranvonosasudy Ty
ﬁnm‘lun:ﬂh'mmmmﬂoui‘lmmmunuwmmm"nnuumn“ﬂmiunzmsumumﬁ Jumnymisuanusaee
ﬁnm‘lum&‘ﬂsvmhmmu]mﬂz whfy 1, 3 uay S suasosawhy 20, 50 uar 100 uazdumnling

iy 1,2 m~ 3 Amudidy unﬂ\l«mmsnuﬂm\f

Jnm‘i‘a‘lﬂuomnm‘:umuuﬂﬁnmuu%ui’mﬁimmu MV, SRM 40y MRM aruguaanhezdhuves
anuRisnmatlszamit 1 16 IndiRoeiy dudndiAnacoy Hs muguamanheSuvesrnuiammntaziond 1
Wadovindrndralug nonnRsudsnlzAninmessieianaceufsannunbhs duiinuidmlsndsion
M @), ammhwdhdohWdnnenfuodiin @, un:muﬂmxﬂuﬂam'hfmmwmdnﬂn(p,) nyhnsdl
ﬁhmumﬂnﬂmmhnu 1 fh MndANATEY MRM ﬂdxziﬂimmﬂqn T0NUNAOANRANNGOY HS udT SRM
usniAnatoy MV fhisz@nnmiilge dunsdiflbnoumanlio 2 une 3 M FmdAnesey Hs D
thizdnSmmifiqe sesnanfefniAnatioy MY 1oz SRM diufmGAnagoy MRM fhlszAnBmwhitge

iﬂniuﬂﬂﬁniuuduﬂszanimmoqﬁ'nﬂﬁimcwﬁumnmn'ldﬂ'oa‘lﬁui mmnimefugasdumis,
fhﬂmﬂmo{uumam, nurinding, Sunsaunlitrssunsninaimiimudiy

e ... 008 . owiloYonda 4’
avivy...... SR awilofoo101dimBnmn ‘}'—" Shoar.

invfinw ...25% | | muﬂo%mm?t’smﬁnsmu



fuduatvunsadeineifinusmolunsenddoalinoashuden

## 0623645 .MAJOR STATISTICS
KEY WORD: OUTLIERS / MASKING EFFECT / SWAMPING EFFECT / LINBEAR REOGRESSION

SOMBOON CHAOCHAIKONG : A COMPARISON ON DETECTING OUTLIER METHODS
IN LINEAR REGRESSION ANALYSIS HAVING MASKING AND SWAMPING EFFECTS.
THESIS ADVISOR : ASSO. PROF. THEERAPORN VERATHAWORN, Ph.D. 212 pp.
ISBN 974 -635-758 -1 '

'I‘h.ismwmhhumobjecdveﬁocompareofficimoyofdewcﬂngouﬂminljnwmgmuion
among qu procedures ; that are, Mervyn G. Mmshges?rooedme(MV). Hadi and Simommoffs
ProcedurefHS), Sequential Recusive Method(SRM) and Modified Recursive Mothod(MRM). Thess
pmcedm'oil were used to detect cutliers with a view to study of error distributions ; that are heavy-

muedmdlmmdimm.nachofmmmwmbemmmmepemmvmu

mumbers hre 1,3 and 5, the sample sizes are 20, S0 and 100, outlier numbers are 1, 2 and 3,
|

respecdvefy. The result of the research can be concluded as follow :

iAnofdimibuumi:ypesmmmgmrmy found that MV’s, SRM’s and MRM's
best milfte-\mabummmlpmbabmwowpdlmeqmumnywen.mmummﬁm, HS
is ablono} control probability of type I emror quite' well with large sample sizes. The consequence of
eompuuop efficiency of detecting outliers with probability of an exactly correct identification (p,),
probabnw of masking effect (p,) and probability of swamping effect (p,) indicate that in case of
outlier m:h:ber of 1, MRM's (est statistics is the most effective, HS's and MV's are effective
mcpectlve{y but MV's is the lowest effective. In case outlier mumber of 2 and 3, HS's test statistics is
the most effecﬂve, MV's and SRM's are effective respectively, but MRMlhmolqwelt effective.

The factors influential to the efficiency of detecting cutliers from more to less are location

parameter; scale parameter, outlier numbers, independent mumbers and sample size, respectively .
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