




    
      
          
            
          
	
	  
	
	
	  
	  
            
              
              
		
              
            

            Advanced search
	  

	  

	  

	
	  
	
	
          	
	      Economic literature: papers, articles, software, chapters, books.
	    
	
              Authors
	    
	
              Institutions
	    
	
	      Rankings
	    
	
	      Help/FAQ  
	    
	
	      MyIDEAS 
	    
	
	      More options at page bottom
	    


	

	
          	
	      Economic literature
	    
	
              Authors
	    
	
              Institutions
	    
	
	      Rankings
	    
	
	      Help/FAQ  
	    
	
	      MyIDEAS  (now with weekly email digests)
	    


        

      
    

    
    
    
      
	
	
	
	  
	  
            
              
	      
            

            Advanced search
	  

	  

	  
            Browse Econ Literature

            	Working papers
	Journals
	Software components
	Books
	Book chapters
	JEL classification


	    
            More features

            	Subscribe to new research
	RePEc Biblio
	Author registration
	Economics Virtual Seminar Calendar NEW!


	  

	

	
	   Printed from https://ideas.repec.org/p/pri/opopre/opr0307.pdf.html 
	

	
	
	  

	  
	    



            


            
            
            
            


            
            


















 


  My bibliography 
  Save this paper










	  

	  
	    
	    


Outlier Detection and Editing Procedures for Continuous Multivariate Data



	
    Author & abstract
  
	
    Download
  
	
    Related works & more
  
	
    Corrections
  


    


  

Author

    
      
        Listed:
          	Bonnie Ghosh-Dastider (RAND and Princeton University)

	J. L. Schafer (Pennsylvania State University)



 Registered: 









Abstract
We present a semi-automatic method of outlier detection for continuous, multivariate survey data. In large datasets, outliers may be difficult to find using informal inspection and graphical displays, particularly when there are missing values. Our method relies on an explicit probability model for the data. The raw data with outliers is described by a contaminated multivariate normal distribution, and an EM algorithm is applied to obtain robust estimates of the means and covariances. Mahalanobis distances are computed to identify potential outliers. The procedure is implemented in a software product which detects outliers and suggests edits to remove offending values. We apply the algorithm to body-measurement data from the Third National Health and Nutrition Examination Survey. This method works quite generally for continuous survey data, and is particularly useful when inter-variable correlations are strong.
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