2003 Proceedings of the Autumn Conference, Korean Statistical Society

Detection Power when outliers are present

at or near the end of time series

o]FA, etuEl’, oA F

s

AlAE 288 w2 239 o F(Forecasting)olvt &4 24 (Process Adjustment)2] 7

2 289 ulx g REo wAsk o)A (Outlier)ol] o)) ZA 43 we & ot 2y AZ
AR ALE ol FA gA A F2 A5Y F -c°ﬂ B o] AE HEstsd AeH
olztn 4 A Stk 2 dFolAE AR AT REo HAS oA W JE gA %
He AEYE 2o H4YE F3 EAMstAth EE?.K ol NAT 5 AT WEE AAstL, =

o 492 B4 71&e] A2dF vmalelch

T2 §of: o] }A, o9, sHwL, TH=EA

AAE A5l A1 o]AdA e e BHdl= WY o ZE Box & Tiao(1975), Chang, Tiao
& Chen(1988)o] = WHEL AlAlstz ol £3], Chen & Liu(1993)= ojg] oj4tx)7} wtaig
Aol g A& 9 1 4FE AAT 2Ye] A gis] A A8k Chen & Liu(1993)l 2] 3
AlEgold ANE 2H 1.a, b, ¢ Zo] AAYE 229 BolA o) FA7t LA Ao,

Atge) b FEo o] FAZF B Aol vl o]FA e HEHo] dojF & #AAF £ ch

o2
tlo m

¥
o

. — -
1.0 ¢ o ‘
0.8 | 0.8 |
06 1 0.6 | ‘
0.4 } 0.4} j
0.2 | 0.2
0.0 '0.0 - = |

3 4 5

w

a8 1.a: MA(1)E3 A0 type, 23 1.b: AR(1)Z 9,10 type % 1.¢ IMA(1,1)E3, LS type

b

offt

" 402751 AAFAA] BT LHIE olEty)

1ok

b o] 3

i

Akt

- 281 -



Detection Power When Outliers are Present at or Near the End of Time Series

Liu(1994)7+ A<t
st =Z7)7F 10590 AR(1), MA(1), IMA(1,1) Z Al 7t 288
A& Zhzk 10003 AAIEAH o Al ol ddA e
Fck. A2 95719 AFE o4 ol wd AIHnblk=95)%t FHZ 57N
wud AF(nbk=5)7t th& 1Y 2.a,b, ¢, d, e, foll YERFQLT)

o,

<23 2>¢) Aol s, ol4Ae AAWE 322 FUL Al AT ArBL
8% o3 BAol Wil ARE BEH] o YANE BUHE Anc AEY Holde ¢
ohomad AE Aol Amglel A 59 HEVE olgEHE Aol oo FYe was
A&l ¢4 vt

REERE
SEERNPEE
AR AHgste] o 4AB

N

2. F& AT

| =N
=

A ga. H30l BE9

sk AlEe ol

o] % ol

M2 AAG g AAd s HLate 4
WL
ZA(Process Adjustment)e] FoAL waslor 3y Wi
tal 2ASE o]fdte] AT AFA BT oA

A dE

A4
ojdddel 7 oliFxs

ek
p=

[,q-E_‘:_
=

o)
M

=
=

olt}. wtetA Chen &
A& vEE

Aag Qelz 449

H] 13} 7]

100°H A o]

a8 2.c: MA(1) — w=3, 10 type

a8 2.b: MA(1) — w=4, [0 type

- 282 -

1.0 r 1.0
Lo9f | —e— nblk=95 - - -m- - - nblk=5 2 0.9
£ 08 | om c 08
g 07 Lot 2 0.7
2~ 3 0.6
306 o5t
0.5 0.4 ——€—nblk=95 -- & - - nb|k75 H
0.4 101 102 103 104 105
101 102 103 104 105 n ‘
n
% 2.a:AR(1) — w=3,LS type a3 2.b: AR(1) — w=4, LS type
0.9 ° 0.9
[ ) = |
s 08 [ —e—nblk=95 - - & - -nblk=5|| | € 98
c 0.7 ’ c 0.7 ¢
g k)
g 0.6 ‘g 06 +
% 05| g----@----@----@----8 2 0.5 e
© - P * *—=e he] —&—nblk=95 - - & - -nblk= 5I
0.4 4 0.4 s
101 102 103 104 105 101 102 103 104 105
n n




o] F A, <tuld, oA E

[ - - o
0.8 : : : 0.8 i
2 2 i
S 0.7 |—#—nblk=95 - - & - - nblk=5 | S 0.7 ;
c |
S0 | S 06 i
9 . g---@B---2---8 P9 i
3 0.5 W | 305
© [ e e e e
0.4 ' ‘ ‘ 1 0.4 . —e—nblk=95 - - B - -nblk=5
! 101 102 103 104 105 “1017 102 103 104 T 105 !
1 n n
!
a9 2.e: IMA(1) — w=3, AO type 2% 2. IMA(1) — w=4. AO type

[1] Box, GE.P. & Tiao, G. C. (1973). Intervention Analysis with applications to economic and environmental
problems, J. Amer. Statist. Assoc., 70, 70-79.

[2] Chang, 1., Tiao, G. C., and Chen C. (1988). Estimation of time series parameters in the presence of outliers.
Technometrics, 30. 193-204

{3] Chung Chen and Lon-Mu Liu (1993). Joint estimation of mode! parameters and outlier effects in time
series model. J. Amer. Statist. Assoc. 88. 284-297.

- 283 -



