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THE INSPECTION OF OUTLIERS BY ARMA MODEL IN TIME SERIES

Wang Zhen-hua;Wu Yu-hai Computing Center, Academia Sinica

Abstract:

The ARMA model in time series is used to check the time outliers that have occurred and toestimate their

values. An ARMA model is established after the outliers are obliterated. In look-ing for the outliers,
robust estimation and 3o revised rules are used to obtain the results in a fas-ter and more reliable
computation.
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