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93. Čı́žek, P., and Härdle, W. (2006), “Robust Estimation of Dimension
Reduction Space,” Computational Statistics and Data Analysis, 51,
545-555.

94. Claeskins, G., and Hjort, N.L. (2003), “The Focused Information Cri-
terion,” (with discussion), Journal of the American Statistical Associ-
ation, 98, 900-916.

95. Clarke, B.R. (1986), “Asymptotic Theory for Description of Regions in
Which Newton-Raphson Iterations Converge to Location M-Estimators,”
Journal of Statistical Planning and Inference, 15, 71-85.



BIBLIOGRAPHY 525

96. Cohen, A.C., and Whitten, B.J. (1988), Parameter Estimation in Re-
liability and Life Span Models, Marcel Dekker, NY.

97. Collett, D. (1999), Modelling Binary Data, Chapman & Hall/CRC,
Boca Raton, FL.

98. Cook, R.D. (1977), “Deletion of Influential Observations in Linear Re-
gression,” Technometrics, 19, 15-18.

99. Cook, R.D. (1986), “Assessment of Local Influence,” Journal of the
Royal Statistical Society, B, 48, 133-169.

100. Cook, R.D. (1993), “Exploring Partial Residual Plots,” Technometrics,
35, 351-362.

101. Cook, R.D. (1996), “Graphics for Regressions with Binary Response,”
Journal of the American Statistical Association, 91, 983-992.

102. Cook, R.D. (1998a), Regression Graphics: Ideas for Studying Regres-
sion Through Graphics, John Wiley and Sons, NY.

103. Cook, R.D. (1998b), “Principal Hessian Directions Revisited,” Journal
of the American Statistical Association, 93, 84-100.

104. Cook, R.D. (2000), “SAVE: A Method for Dimension Reduction and
Graphics in Regression,” Communications in Statistics Theory and
Methods, 29, 2109-2121.

105. Cook, R.D. (2003), “Dimension Reduction and Graphical Exploration
in Regression Including Survival Analysis,” Statistics in Medicine, 2,
1399-1413.

106. Cook, R.D. (2004), “Testing Predictor Contributions in Sufficient Di-
mension Reduction,” The Annals of Statistics, 32, 1062-1092.

107. Cook, R.D., and Critchley, F. (2000), “Identifying Outliers and Regres-
sion Mixtures Graphically,” Journal of the American Statistical Asso-
ciation, 95, 781-794.

108. Cook, R.D., and Croos-Dabrera, R. (1998), “Partial Residual Plots in
Generalized Linear Models,” Journal of the American Statistical Asso-
ciation, 93, 730-739.



BIBLIOGRAPHY 526

109. Cook, R.D., and Hawkins, D.M. (1990), “Comment on ‘Unmasking
Multivariate Outliers and Leverage Points’ by P.J. Rousseeuw and B.C.
van Zomeren,” Journal of the American Statistical Association, 85, 640-
644.

110. Cook, R.D., Hawkins, D.M., and Weisberg, S. (1992), “Comparison of
Model Misspecification Diagnostics Using Residuals from Least Mean
of Squares and Least Median of Squares,” Journal of the American
Statistical Association, 87, 419-424.

111. Cook, R.D., Hawkins, D.M., and Weisberg, S. (1993), “Exact Iterative
Computation of the Robust Multivariate Minimum Volume Ellipsoid
Estimator,” Statistics and Probability Letters, 16, 213-218.

112. Cook, R.D., and Lee, H. (1999), “Dimension Reduction in Binary Re-
sponse Regression,” Journal of the American Statistical Association,
94, 1187-1200.

113. Cook, R.D., and Li, B. (2002), “Dimension Reduction for Conditional
Mean in Regression,” The Annals of Statistics, 30, 455-474.

114. Cook, R.D., and Li, B. (2004), “Determining the Dimension of Iterative
Hessian Transformation,” The Annals of Statistics, 32, 2501-2531.

115. Cook, R.D., and Nachtsheim, C.J. (1994), “Reweighting to Achieve
Elliptically Contoured Covariates in Regression,” Journal of the Amer-
ican Statistical Association, 89, 592-599.

116. Cook, R.D., and Ni, L. (2005), “Sufficient Dimension Reduction Via
Inverse Regression: a Minimum Discrepancy Approach,” Journal of the
American Statistical Association, 100, 410-428.

117. Cook, R.D., and Olive, D.J. (2001), “A Note on Visualizing Response
Transformations in Regression,” Technometrics, 43, 443-449.

118. Cook, R.D., and Wang, P.C. (1983), “Transformations and Influential
Cases in Regression,” Technometrics, 25, 337-343.

119. Cook, R.D., and Weisberg, S. (1982), Residuals and Influence in Re-
gression, Chapman & Hall, London.



BIBLIOGRAPHY 527

120. Cook, R.D., and Weisberg, S. (1991), “Comment on ‘Sliced Inverse Re-
gression for Dimension Reduction’ by K.C. Li,” Journal of the Ameri-
can Statistical Association, 86, 328-332.

121. Cook, R.D., and Weisberg, S. (1994), “Transforming a Response Vari-
able for Linearity,” Biometrika, 81, 731-737.

122. Cook, R.D., and Weisberg, S. (1997), “Graphics for Assessing the Ad-
equacy of Regression Models,” Journal of the American Statistical As-
sociation, 92, 490-499.

123. Cook, R.D., and Weisberg, S. (1999a), Applied Regression Including
Computing and Graphics, John Wiley and Sons, NY.

124. Cook, R.D., and Weisberg, S. (1999b), “Graphs in Statistical Analysis:
is the Medium the Message?” The American Statistician, 53, 29-37.

125. Cooke, D., Craven, A.H., and Clarke, G.M. (1982), Basic Statistical
Computing, Edward Arnold Publishers, London.

126. Cox, D.R., and Snell, E. J. (1968), “A General Definition of Residuals,”
Journal of the Royal Statistical Society, B, 30, 248-275.

127. Cox, D.R. (1972), “Regression Models and Life-Tables,” Journal of the
Royal Statistical Society, B, 34, 187-220.

128. Cramér, H. (1946), Mathematical Methods of Statistics, Princeton Uni-
versity Press, Princeton, NJ.

129. Cramer, J.S. (2003), Logit Models from Economics and Other Fields,
Cambridge University Press, Cambridge, UK.

130. Crawley, M.J. (2005), Statistics an Introduction Using R, John Wiley
and Sons, Hoboken, NJ.

131. Croux, C., Dehon, C., Rousseeuw, P.J., and Van Aelst, S. (2001), “Ro-
bust Estimation of the Conditional Median Function at Elliptical Mod-
els,” Statistics and Probability Letters, 51, 361-368.

132. Croux C, Filzmoser P, and Oliveira M.R. (2007), “Algorithms for
Projection-Pursuit Robust Principal Component Analysis,” Chemo-
metrics and Intelligent Laboratory Systems, 87, 218-225.



BIBLIOGRAPHY 528

133. Croux, C., and Haesbroeck, G. (2003), “Implementing the Bianco and
Yohai Estimator for Logistic Regression,” Computational Statistics and
Data Analysis, 44, 273-295.

134. Croux, C., Rousseeuw, P.J., and Hössjer, O. (1994), “Generalized
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W., Birkhäuser, Basel, Switzerland, 145-157.

191. Gather, U., Hilker, T., and Becker, C. (2002), “A Note on Outlier
Sensitivity of Sliced Inverse Regression,” Statistics, 36, 271-281.

192. Gentle, J.E. (2002), Elements of Computational Statistics, Springer-
Verlag, NY.
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Pérez, 359
Pardoe, 459
Parelius, 345
Pareto distribution, 90
partial residual plots, 410
partitioning, 281, 288, 289, 318, 336
Parzen, 63
Patel, 74, 75, 77, 78, 96, 182
pdf, 29, 74
Peña, 338
Peacock, 96
Pearson, 73
percentile, 30
perfect classification paradigm, 5,

284
permutation invariant, 292
permutation tests, 494
Pewsey, 84
PHD, 407, 409
PI, 12
Picek, viii
Pierce, 459
Pison, 358

pmf, 29, 72
Poisson distribution, 91
Poisson regression, 437, 459
Pollard, 232, 236
Polzehl, 218, 407
Poor, x
population correlation, 306
population mean, 304
population median, 29, 56
population median absolute devia-

tion, 29
Porat, x
Portnoy, 28, 180, 234, 248, 263, 270,

281
Pourahmadi, 221
power distribution, 91, 103
power transformation, 133
Powers, 459
Pratt, 75, 234, 245, 266, 321, 355
Pregibon, 459
Prentice, 102
Prescott, 63, 126
Preston, 182
Prieto, 338
principal component regression, 493
Principal components, 358
principal components, 491, 493
principal Hessian directions, 409
probability density function, 74
probability mass function, 72
projection pursuit, 410
proportional hazards model, 364

quality control, 498
quantile function, 49, 63
Quiroz, 359

R, 16, 482



INDEX 568

r, 496
R-estimators, 52
Randles, 61
randomly trimmed mean, 43
Rao, viii
Rayleigh distribution, 92, 100
RCMVE, 330
regression, 1
regression equivariance, 291
regression equivariant, 291
regression function, 160
regression graphics, vi, ix, 4, 409
regression quantiles, 498
residual plot, 205
residuals, 3, 365
resistant binary regression, 460
resistant estimator, 444
response plot, 4, 14, 144, 205, 288,

366, 386, 423
response transformation model, 14,

211, 364
response transformations, 14, 133,

134, 409
response variable, 3
Rey, viii, 28
RFCH, 330
Riani, viii, 250, 427
Rieder, viii
Ripley, ix, 18, 483
RLTA, 252
RMBA, 330
Roberts, 180
robust confidence interval, 47, 63
robust point estimators, 34
robust statistics, 3
Rocke, 281, 289, 316, 333, 336, 337
Roeder, 460
Rogers, 63, 126

Rohatgi, 307
Ronchetti, vii, 4, 5, 17, 28, 61, 181,

263, 301, 460
Rouncefield, 164, 224
Rousseeuw, vii, xv, xvi, 4, 5, 17,

18, 28, 61, 63, 79, 203, 218,
228, 229, 233, 236, 239, 247,
260, 261, 279, 280, 283, 288,
291, 297, 301, 311, 313, 317,
321, 337, 343, 345, 358, 359,
435, 460, 479, 496

rpack, xiii, 482
RR plot, 6, 9, 144, 206, 246
Rubin, 35, 80, 91, 281, 482, 497
Rubinfeld, 16, 392
Ruffieux, 81
Ruppert, 238, 244, 248, 260, 263,

281, 282, 289, 338, 479

sample mean, 5
Santer, 460
SAS, 477
Satoh, 407
SAVE, 407, 409
scale equivariant, 291
scale family, 30
scaled Winsorized variance, 45, 50
scatterplot, 177
scatterplot matrix, 6, 141, 177
Schaaffhausen, 223, 342, 435
Schafer, 459, 460
Scheaffer, x
Schervish, x, 96
Schrader, 61, 62
Schweder, 218, 371, 410
scree plots, 491
SE, 5
Seber, viii, x, 307, 398, 399



INDEX 569

semiparametric, 211
semiparametric regression, 409
Sen, viii, 63, 64
sequential procedures, 498
Serfling, 48, 52, 55
Shao, 148
Sheather, viii, 4, 17, 62, 65, 113,

218, 248
Shenton, 76, 81, 97
Sherman, 407
Shevlyakov, viii
Sheynin, 63
Shi, 407, 410
Shoemaker, 459
Shorack, 50, 51, 63, 232
shorth, 182
Siegel, 18, 280, 479
Simonoff, 17, 63, 218, 338, 432, 459
Simons, 337
Simpson, 244, 248, 282, 338, 358
simulation, 117
Singh, 301, 345
Singhai, 408, 460
single index model, 2, 211, 218, 364,

371
SIR, 395, 407, 409
Sitter, 482
sliced average variance estimation,

409
sliced inverse regression, 395, 409
smallest extreme value distribution,

84, 93, 426
Smith, 208, 482
smoothing spline ANOVA, 410
Snell, 365, 410
Sofroniou, 459
Solomon, 182
Sommer, 181

spectral norm, 253
spherical, 308
Spinelli, 460
spline models, 410
Splus, 16, 18
Spokoiny, 218, 407
Srivastava, 480
SSP, 366
Stahel, vii, 4, 5, 17, 28, 61, 301
standard deviation, 27
standard error, 5, 113
Staneski, 113
start, 260
STATLIB, 12, 471, 481
Staudte, viii, 4, 17, 62, 65, 113,

181, 263
Stefanski, 301, 498
Steiger, 180
Stephens, 460
Stewart, 180
Stigler, 17, 50, 63, 64, 126, 127,

479, 491
Stine, 98
Stoker, 218, 364, 372, 406, 480
Stork, x
Street, 244
Stromberg, 240
structural dimension, 409
Student’s t distribution, 93
Stuetzle, 217
Su, 459
submodel, 143, 456
sufficient predictor, 143
sufficient summary plot, 366
survival models, 364
Swamping, 208
swamping, 214
symmetrically trimmed mean, 37



INDEX 570

Tableman, 232, 236, 238
Talwar, 281
Tang, 459
Terrell, 459
Thode, viii, 359
Thom’s estimator, 81
Tian, 182
Tibshirani, 181, 408, 410
Tierney, 181
time series, 211, 497
Tong, 221, 359, 406, 480
Topp–Leone distribution, 102
transformation, 3
transformation plot, 134
Tremearne, 158
Trevedi, 460
trimmed mean, 43, 115, 126
trimmed view, 375
Trivedi, 459
truncated Cauchy, 112
truncated double exponential, 109
truncated exponential, 107
truncated extreme value distribu-

tion, 94
truncated normal, 109
truncated random variable, 48, 106
Tsai, 181, 218, 408, 410
Tsiatis, 459
Tukey, viii, 6, 61, 63, 126, 133, 134,

201, 204, 218, 343, 384, 387,
479, 491

Tutz, 459, 473
TV estimator, 355, 359
two sample procedures, 41
two stage trimmed means, 113

uniform distribution, 95
unit rule, 383

Vı́̌sek, 232, 236, 260
Van Aelst, 311, 322, 358
Van Driessen, xv, xvi, 18, 260, 281,

288, 317, 321, 337, 338, 343,
345, 358, 480

Van Loan, x, 180, 252, 254
van Zomeren, 218, 338, 359
Vanden Branden, 358
Varga, 337
variable selection, 14, 143, 384, 408,

455
variance, 26, 27
vector norm, 252
Velilla, 140, 218, 350, 383
Velleman, 218
Venables, ix, 18, 483
Ventura, 182
Vilchevski, viii
Vining, 444, 459, 474
von Frese, 360
VV plot, 386

Wackerly, x
Wand, 410
Wang, xv, 135, 181, 248, 336, 338,

358, 410, 499, 500
Wasserman, 11
Wei, 182, 459
Weibull, 36
Weibull distribution, 96, 101
weighted least squares, 358
Weiner, 63
Weisberg, viii–x, 18, 20, 135, 151,

177, 181, 191, 202–205, 212,
217, 218, 225, 281, 337, 363,
365, 366, 372, 373, 375, 383,
384, 387, 390, 406, 408, 441,
454, 459, 460, 464, 466, 480,



INDEX 571

482, 489, 498
Welch, 42
Welch intervals, 42
Wellner, 50, 51, 63, 232
Welsch, viii, 218
Welsh, 63, 218, 232, 244, 263, 407
White, x, 324
Whitten, 92, 96
Wichern, x, 305, 316, 337
Wilcox, viii, 63
Wilcoxon rank estimator, 244, 368
Wilks, 18, 483
Willems, 358
Willemsen, 33
Wilson, 148, 181, 385
Wilson–Hilferty approximation, 76,

81
Winkelmann, 433, 442, 459, 460
Winsor’s principle, 373
Winsorized mean, 43, 63
Winsorized random variable, 49, 106
Wishart distribution, 264
Wisnowski, 338
Wood, 148, 387
Woodruff, 281, 289, 316, 333, 336,

337
Wu, 181, 459

Xia, 359, 406, 480
Xie, 459

Yeo, 181, 384, 498
Yin, 407, 410
Yohai, viii, 232, 247
Yuan, 491
Yuen, 42

Zamar, 333, 336
Zha, 407

Zheng, 219
Zhu, 345, 358, 359, 406, 407, 480


