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HEBHEER - Modified Stahel-Donoho (MSD) &

« EFFHH(ZX. uRos (International Conference on the use of R in Official Statistics)
2018 [CHBUVTHER [ A1 K https://www.nstac.go.jp/services/society.html ]

« =B(C. "Comparison of multivariate outlier detection methods for nearly
elliptical distributions” &EUNDREEC. Austrian Journal of Statistics 0D
URoS20184FES (CIRR - FRIRSN.. SRE\EHIND



https://www.nstac.go.jp/services/society.html

V.3 MSDiE & €DREZEX
MSD (Modified Stahel-Donoho) estimators

- WA HEtEANERL (BFFhR)
Franklin, S., & Brodeur, M. (1997). A practical application of a robust
multivariate outlier detection method. In Proceedings of the Survey Research
Methods Section, American Statistical Association (pp. 186-191).

- tXEM (Euredithi)
Beguin, C., & Hulliger, B. (2003). Robust multivariate outlier detection and
imputation with incomplete survey data. Euroedit Deliverable D4/5.2, 1(2).

- HFIRRE U EuredithiRODOELEE &/ FF
FEMNIZE. (2010). ZESIMUEDIET ~ MSD 7EEZDREFEIC DT ~.
T3 EEER, (67), 89-157. [ https://github.com/kazwd2008/MSD ]

- EuredithRDilli5{L3ELE - 2064
Wada, K., & Tsubaki, H. (2013, December). Parallel computation of modified
Stahel-Donoho estimators for multivariate outlier detection. In 2073
International Conference on Cloud Computing and Big Data (pp. 304-311). IEEE.

\ Béguin and Hulliger (2003) (CED < msd Bz {EFE |
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07 HEHER 1 100 305 1,875 1,022 134,000
08 tA®E 5 958 2,911 8,185 6,041 498,602
09 HAKRMAES 1 100 326 1,875 1,032 140,100
10 BEE 50 1,930 4,623 9,243 11,261 261,578
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