Technical Report 01:16.
Tables from “Robust projection indices”

Guy P. Nason !
University of Bristol, UK

[Dec 28, 2000]

Summary. This document contains four tables which contain the switch points corresponding to
the perspective plots from the paper “Robust projection indices” by G.P. Nason in Journal of the
Royal Statistical Society, Series B, (2001) 63 551-567.
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1 Switch points for moment indices

Tables 1 to 4 show, for various cluster separations and truncation points, switch points
of Friedman’s moment based index from Friedman (1987b), Hall's moment index from
Hall (1989), the natural Hermite (nH) moment index from Cook, Buja and Cabrera (1993)
and our Student’s orthogonal expansion index given by (7). In all the tables the values of
the switch points do not increase noticeably for truncation points higher than that given in
the last row of each table.
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Table 1: Switch points for Friedman’s (1987b) moment index for various cluster separations
and number of terms in the approximation (truncation point).
Cluster Separation
Trunc. 4 45 5 55 6 6.5 7 75 8

96 104 111 117 122 126 129 132 135

96 104 111 117 121 126 129 132 134
189 221 252 280 30.7 331 354 375 394
18,9 221 252 280 306 330 352 372 39.1
191 223 254 281 30.7 329 350 36.8 384
19.1 223 254 281 30.7 329 349 36.7 383
19.2 225 258 29.0 322 353 383 412 44.0
19.2 225 258 29.0 322 353 383 412 440
19.2 225 258 29.1 323 353 383 412 44.0
19.2 225 258 29.1 323 354 385 416 44.6
19.2 225 258 29.1 323 354 385 41.6 447
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Table 2: Switch points for Hall's (1989) moment index for various cluster separations and
number of terms in the approximation (truncation point).
Cluster Separation
Trunc. 4 45 5 55 6 6.5 7 75 8
85 92 97 101 105 108 111 113 115
138 151 16.3 174 183 19.0 19.7 20.3 20.8
13.8 151 16.3 17.3 18.2 19.0 19.6 20.2 20.7
183 20.6 227 247 265 281 296 309 321
183 20.6 227 246 264 280 29.4 30.8 320
19.7 225 251 275 29.7 318 337 354 37.1
19.7 225 251 275 29.7 31.7 336 353 36.9
20.1 23.0 25.7 282 304 325 344 36.2 378
20.1 23.0 25.7 28.1 304 325 344 36.1 37.7
20.1 23.0 25.7 282 304 324 342 358 373
20.1 231 258 283 30.7 329 350 369 388
20.1 231 258 284 308 331 353 375 395
20.1 231 258 284 308 331 354 375 39.6
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Table 3: Switch points for natural Hermite moment index for various cluster separations
and number of terms in the approximation (truncation point).
Cluster Separation
Trunc. 4 45 5 55 6 65 7 75 8

13.2 144 155 165 17.3 180 18.6 19.1 19.6
13.0 143 154 163 17.1 17.8 184 189 193
154 171 185 198 209 219 228 236 24.3
154 170 185 19.7 209 21.8 227 235 241
172 192 210 226 241 254 265 27.6 285
17.2 19.2 21.0 226 24.0 253 264 274 284
186 208 229 248 265 280 294 30.7 318
185 20.8 229 247 26.4 28.0 293 30.6 317
195 219 242 263 282 299 314 329 34.1
205 231 256 278 298 31.7 333 348 36.1
209 236 26.1 283 30.3 320 335 349 36.1
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Table 4: Switch points for Studentisorthogonal expansion index given by (7) for various
cluster separations and number of terms in the approximation (truncation point).
Cluster Separation
Trunc. 4 45 5 55 6 65 7 75 8

422 45.1 47.7 499 517 532 544 554 56.2
426 455 482 50.6 526 544 559 573 585
425 455 48.2 50.6 52.6 544 56.0 57.4 58.6
426 456 484 50.8 53.0 549 56.6 582 59.6
426 457 48.4 50.8 53.0 549 56.6 582 59.6
426 457 48.4 50.8 53.0 550 56.8 584 599
426 457 48.4 509 53.0 550 56.8 584 59.9
10 426 457 484 509 53.0 550 56.8 584 59.9
11 426 457 484 509 53.0 55.0 56.8 584 59.9
12 426 457 484 509 53.0 550 56.8 584 60.0
13 426 457 484 509 53.0 55.0 56.8 58.4 60.0
14 426 457 484 509 53.0 550 56.8 584 60.0
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