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It is well known that testing for outliers in linear regression can be based on the externally Studentized
residuals. In this paper we study the labeled version of the mean-shift outlier model, and consider the
multiple analogue of the externally Studentized residual. We characterize the robustness of this test
against the effect of correlations and unequal variances in the dispersion matrix of the model. The general
result is illustrated by applying it to the simple sample, by discussing the class of matrices V having the
so-called Baldessari's structure, and by considering a specific analysis-of-covariance model.
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