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DIAGNOSTICS OF REGRESSION SUBSAMPLE STABILITY

Jan Amos Vigek

Abstract: An asymptotic representation of Bahadur type of the difieee of

M—estimatorsé’(") — B(”_l’l), i.e. of the difference of estimators of regression coeffi-
cients for the full data set and for the set from which #tk observation was deleted,
is given under the conditions covering the mostefunctions which are at the present
time used in the robust statistics, including the discardirs and redescending ones.
The representation is invariant with respect to the scatesifluals.
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