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Abstract

In this paper, the influence analysis of KL estimation is discussed on the Pean distance. The ex-
pression of Pena statistics of KL estimation is obtained. The properties of Pena statistics are dis-
cussed and analyzed; meanwhile the discrimination of high-leverage outlier is obtained. In this
paper, the properties of Pena statistic and Cook statistic are compared, and it is concluded that
Pena statistic is better than Cook statistic under certain conditions. Through the example analysis,
the research results show that the theory and method proposed in this paper are scientific and
reasonable.
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