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Abstract

Based on the ordered values of the total dissimilarity of each observation from all
others, we present a nonparametric method for detection of high dimensional outliers.
We provide algorithms to obtain the distribution of the test statistic based on the
bootstrap and for the detection of outliers. To visually identify the suspect outliers a
high dimensional outlier plot using the dissimilarity of the observations is presented.
We compare the interpoint distance outlier test (IDOT) with five competing methods
under different distributions. We show that Wilks outlier method is not robust and
loses power as the number of the variables approaches the sample size. IDOT shows
the best performance for outlier detection in terms of the average number of the outliers

detected and the probability of the correct identification.
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