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About Robust Estimate Of First
Order Auto regressive Model AR(1)

Dr. Jawad K. Al-Mossawi

Abstract

Time Series are fregquently alfected by certain
external events such as strikes, outbreak of wars,
sulden changes of market structure of commodity,
unexpected changes of certain conditions in a physical
svstem, and so forth — and as a result some
observations become nutliers.

Outliers in time series can adversely affect both
the least squares cstimates and Maximum likelihood
estimate. Two special cases, innovational outlier (10)
and additive ouilier (AQ), are studied in this article.
The Robust estimators and another suggested of
AR(1) arc studied , The testing of detecting and
distinguishing of an outlier are considered.
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