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Assessment of Influence based on Likelihood Distance in Linear Regression

1

Hidekazu TAKEUCHI

Some influence measures based on the case deletion procedure have been
proposed in linear regression analysis. Each influence measure assesses the
influence of observations from the statistical viewpoint. Likelihood distance is
derived to assess the influence based on the log likelihood to estimate unknown
parameters such as regression coefficients and a variance of the error distribu-
tion in usual linear regression. Although this influence measure has the advan-
tage of the derivation through a mathematical approach, it has some disadvan-
tages of the usage in data analysis. A major disadvantage is that the existing
cut-off point based on the log likelihood is independent of the sample size of data
since it is derived through an asymptotic confidence region for the unknown
parameters. In this paper a new cut-off point is proposed to be dependent on the
sample size. Furthermore a theorem shows the condition that the new cut-off

point is superior to the existing one.
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