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The main interest is the dependence of the quality of detection on such parameters of contamination as the 
«shift», «scale» and percentage of contamination.

The quality of outlier detection strongly depends on the parameters of the algorithms, for example, N in the 
N-sigma rule. We adjust the parameters by iterating over the grid, choosing the parameter with the maximum 
H-measure.

In order to reduce the influence of randomness on the processes under consideration, the study will be car-
ried out by the Monte Carlo method, averaging the values over all repetitions.

Algorithm
1. The distribution and parameters of the studied algorithms are selected.
2. For each cycle of repetition of the Monte Carlo method:

a) a sample is generated with automatically marked «regular» and «anomalous» points;
b) outlier detection methods are applied to the sample;
c) the information is collected about the results of this application.

3. Further, the data for all repetition cycles are averaged and analysed.

Fig. 4. Dependence H-measure on the contamination fraction  
with «shift» (k = 4) contamination

Fig. 5. Dependence H-measure on the contamination  
fraction with Cauchy contamination


