COV ARIA

TE TRANSFORMA

TION DIAGNOSTICS

FOR GENERALIZED LINEAR MODELS

ANDY H. LEE AND JOHN S. YICK

F aculty of Science, Northern Territory University, Darwin, NT 0909, Australia

(Received April 30, 1996; revised Octob er 20, 1997)

Abstract. T ransformations of cov ariates are commonly applied in regression

analysis. When a parametric transformation family is used, the maximum

likelihoo d estimate of the transformation parameter is often sensitive to minor

p erturbations of the data. Diagnostics are derived to assess the in uence of

observations on the cov ariate transformation parameter in generalized linear

mo dels. Three numerical examples are presented to illustrate the usefulness of

the prop osed diagnostics.

Key words and phrases : Lo cal in uence, partial in uence, pro�le likelihoo d

displacement, transformation diagnostics.