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15 19.8524 —0.0206 -0.0201 15 19.2622 —0.1011 —0.0985
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18 20.0186 -0.0209 —0.0203 18 20.0928 —-0.1097 —-0.1069
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28 21.1556 0.0265 0.0235 28 25.7779 0.0832 0.0674
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30 21.4085 0.0495 0.0441 30 27.0425 0.1903 0.1612
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Influence Function on the Coefficient of Variation

Yun-Hee Lee”, Honggie Kim?

Abstract

We derive the influence function on the coefficient of variation. Empirical in-
fluence function and Sample influence function are used to verify the validity of
the derived influence function. To show the validity of the influence function, we
carry out simulations with random samples from normal distribution N (20, 1?)
and N(20, 5?), respectively. The simulation result proves that the derived influ-
ence function is very accurate in estimating changes in the coefficient of variation

when an observation is deleted.

Keywords: Influence function; coefficient of variation.
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