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Summary of Regression Diagnostics 

Description 

Indicates outler on y. 

IncicatBs outlier on y. jh case removed. 

Also called hat values. UIJIIvariabIe 
OUUIer (on x) based on distance from mean 
ofx. 
Uultlvariate disbibution outlier on x. 

Inftuence on an coeffidents. Partly a function of 
unstandaRized residualS and leverage. 

Based on c:haIYJe in USE bf deleting ,.case. Partly a 
function of skJdentized deleted residuals and leverage. 

Change In regression coefficients by deleting illl case. 

Change In !he joint confidence region (standard errors) 
by deleting if! case. Par1Iya function of hand 
studentized residuals. 

Afunction of !he innalion of the variances of b. 

Reciprocal of VIF 

Approximate Cuto" (for identifying a problem) 

t (df. n • p - 1). 

For quick reference: > 2.5 or 3.0 

t (df. n • p - 1). 

For quick reference: > 2.5 or 3.0 

> 2p1n. 

For quick reference: .5 high•.2-.5 mod. 


> X2 (df. P • 1, a :: .(01) 

> 4hl. Quick reference: substantially larger than 1. 

> 1. for smaU n.· > 2JWri. for large n, 

> 1. for small n.· > 2/Jii. for large n. 

Substantially larger or smaller !han 1. 

Alternatively. ICOVRATIO - 11> 3p1n 


COVRATIO > 3p1n + 1 or COVRATIO < 3p1n· 1 
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