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u��i��r q�r w �raHvo ���DHt ��

Q�wDU� ���tvCUQOx�W VwQ ���

st�v�t ��Hx� �QoOQw�Q�s�� VwQ QO �OwW�t xO�iDU� Q�F��D ���D Q��at R� �yQoOQw�Q� �Q�wDU� �UQQ� ��Q�
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 Q�F��D ���D �CU� uQ�kDt �a��D �
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�tvCUQO
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� QO �h��i� � �
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u��i��r q�r w �raHvo ���DHt ��
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	Ov
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�� Cw�iDt ��yx�oO�O R� xO�iDU� �� xr�Ut l� p�rLD

�yp�rLD G��Dv �
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Analysis of a Problem Using

Various Visions

M� Ganjaliy and L� Lati�anz

y Shahid Beheshti University

z 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 speci�c experiment� is considered and by vari�

ous visions is studied� The e�ects 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�
c� ���	 Statistical Research Center� All rights reserved�
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