Journal of Korean
Data & Information Science Society
2004, Vol. 15, No. 1 pp. 129~139

A Score Test for Detection of Outliers
in Generalized Linear Models 1

Myung-Wook Kahng? < Min Kyung Kim3)

Abstract

We consider the problem of testing for outliers in generalized linear
model. We proceed by first specifying a mean shift outlier model,
assuming the suspect set of ourliers is known. Given this model, we
discuss standard approaches to obtaining score test for outliers as an
alternative to the likelihood ratio test.
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2ol A gS wEs dnt mepa AZ4ger ZA(logit) T
& 74 = 2R 2~ 2 ¥ (logistic model) S AF&-3le] A5 & A A A )
| ik A A g, A (23)9] BEs FojEAr 48, 2 (24)
, A1 (83)e] 230 TAFE §,= SASE ol&ste] et <&
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2 e AT oAt 23 A gho]l ke o] & #=ZFk(influential observation)
| %
Te ooz Add 4 Ut 2] ASw 21 A ko] o]

o 11484002 #AF7HA
= o olgE o= F4E gEo
GA QA Aol F AW A ghe]l o] FHS gueteE AL olyrn=E 9o Ax
= 5 =

Ft Temp TD Wy, 7, 4 Sk
1 66 0 0.08639 -0.90961 -1.50065 0.8274
2 70 1 0.06275 1.89013 2.42472 3.5726
3 69 0 0.06334 -0.63417 -1.13081 0.4022
4 68 0 0.06692 -0.71359 -1.24699 0.5092
5 67 0 0.07444 -0.80467 -1.37049 0.6475
6 72 0 0.06599 -0.44831 -0.82954 0.2010
7 73 0 0.06786 -0.39958 -0.74496 0.1597
8 70 0 0.06275 -0.56448 -1.02240 0.3186
9 57 1 0.20777 0.45459 0.77877 0.2067
10 63 1 0.14294 0.87704 1.42319 0.7692
1A 70 1 0.06275 1.89013 2.42472 3.5726
12 78 0 0.06311 -0.22306 -0.42691 0.0498
13 67 0 0.07444 -0.80467 -1.37049 0.6475
14 53 1 0.16748 0.27874 0.50071 0.0777
15 67 0 0.07444 -0.80467 -1.37049 0.6475
16 75 0 0.06915 -0.31701 -0.59808 0.1005
17 70 0 0.06275 -0.56448 -1.02240 0.3186
18 81 0 0.05087 -0. 15645 -0.30309 0.0245
19 76 0 0.06814 -0.28211 -0.53495 0.0796
20 79 0 0.05944 -0.19823 -0.38101 0.0393
21 75 1 0.06915 3.38880 3.13606 11.4840
22 76 0 0.06814 -0.28211 -0.53495 0.0796
23 58 1 0.20898 0.51094 0.86654 0.2611

Ft, flight number; Temp, temperature (°F); TD, thermal distress(1, yes; 0, no).
Z2]: Dalal(1989)
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