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An Influence Measure based on a New Prediction Matrix

Hidekazu TAKEUCHI

Several influence measures have been proposed to assess the influence of
observations in linear regression. In particular, influence measures based on
prediction matrices composed of explanatory variables have been discussed.
Among these, leverages, which are the diagonal elements of the hat matrix (one
kind of prediction matrix), are used as basic influence measures. In this paper, a
new prediction matrix is proposed to effectively assess the influence of
observations. The entries of this new prediction matrix are leverages and functions
of leverages, where the function used in the construction is one found in various
previous prediction matrices. The new prediction matrix also extends the single
case with one observation deleted from the data set to the multiple case with two or

more observations deleted from the data set.
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