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Analysis of a Problem Using
Various Visions

M. Ganjali’ and L. Latifian*

t Shahid Beheshti University
f Central Bank of the Islamic Republic of Iran

Abstract. In this paper an applied problem, where the response of interest
is the number of success in a specific experiment, is considered and by vari-
ous visions is studied. The effects of outlier values of response on results of
a regression analysis are so important to be studied. For this reason, using
diagnostic methods, outlier response values are recognized. It is shown that
use of arc-sine transformation may be misleading in recognizing response out-
liers. If deleting of outliers is not possible, use of robust modeling approach is
suggested. Method of maximum likelihood for estimating parameters in gener-
alized linear model, transformation method and also pseudo-likelihood method
are not robust. A method, which is called robust pseudo-likelihood and leads
to robust results, is reviewed and a simpler method of computing P-values for
model selection is presented. Various approaches for modeling are also com-
pared in the applied example.

(© 2004 Statistical Research Center. All rights reserved.

Keywords. transformation method; logistic regression; generalized linear
models; Pearson residuals; robust pseudo-likelihood.

J. Stat. Res. Iran 1 (2004) 85-100 Sl eaS2ag, \YAY ©



