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Estimation of Density Function in the Pres-
ence of Outliers

Mahdavi, A. and Towhidi, M.

Department of Statistics, Shiraz University, Shiraz, Iran:

Abstract: One of the most important dssues in inferential statistics is the
existence of outlier observations. Since these observations have a great
influence on fitted model and its related inferences, it is necessary to find
a method for specifying the effect of outlier observations. The aim of this
article is to investigate the effect of outlier observations on kernel density
function estimation. In this article we have tried to represent a method
for identification of outlier observations and their effect on kernel density
function estimation by using forward search method.

Keywords: Kernel Density Function Estimation, Forward Search Method,
Smoothing Parameter.
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