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Series Outlier Data Mining Based on Forecastment

YANG Hu WANG Hui-Qi CHENG Dai-Ji
(Chongqing University ,Chongqing 400044)

Abstract In this paper, we analyze given stock-time-series. Firstly, based on steadied-time-series, we get an initial
model by model identification and estimation. and use the model to forecast the price of stock. Then we can use the
Score test to find the outliers in stock time series. Finally. by revising the outliers we can improve the model and

increase the accuracy of forecastment step by step.
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