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Influence Diagnosis for the Nonlinear Models with ARIMA 0 1 0 Errors
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Abstract In nonlinear regression models with ARIMA 0 1 O errors local influence of the observations
on the Score statistic for heteroscedastic test is discussed based on gradient direction and diagnostic sta-
tistics for measuring maximum local influence under perturbation in response to attributive variables and
explanatory variables are obtained respectively. In the end a numerical example is given to illustrate our
results.
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1 -0.5655 10 0.079 8 19 -0.0653 28 -0.0482 37 0.0557 46 -0.1579
2 —-0.0054 11 0.002 8 20 0.004 2 29 -0.1219 38 -0.0639 47 0.0529
3 0.0273 12 -0.1127 21 0.004 0 30 0.1150 39 0.005 8 48 -0.1608
4 -0.044 6 13 0.227 1 22 0.003 7 31 -0.1398 40 0.0187 49 0.1496
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