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Assessment of Partial Influence in Linear Regression

Hidekazu TAKEUCHI

There are two procedures to assess the influence of observations for explana-
tory variables in linear regression. One is based on the case deletion procedure
in variable selection problems, and the other on selecting some variables before
the case deletion. The latter is called the partial influence procedure. This paper
gives a new expression of the partial influence measure proposed by Cook and
Weisberg [5] to assess the influence of observations for the selected variables.
The new expression of the partial influence measure consists of Cook’s distance
and a similar influence measure. Furthermore a cut-off point for the new
expression is derived by using that for Cook’s distance. For the single case with
one observation and one variable deleted, the cut-off point for the new expres-
sion is also compared with the size-adjusted cut-off point proposed by Belsley,

Kuh and Welsch [2] and Chatterjee and Hadi [4].
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