OIEHKA ABTOKOPPEJIAIINN ITPH HAJIMYMHA 3KCTPEMAJIbHBIX
CTOAMOCTEN B OCTATOYHBIX BEJIAYMHAX

JIro6omup UBanos*

PE3IOME B pa6ore paccMarupaBaeTcs Ipo6iemMa o JUATHOCTHYECKOH IIpOBEpKe

OCTAaTO4YHBIX JJICMCHTOB JUHAMHUICCKUX aBTOPETrPCCCHOHHBIX MOJICIICH.
I/ISBCCTHO, YTO HATAYUE SKCTPECMAJIBHBIX CTOUMOCTEH IICPEMCIIAET B CTOPOHY OLECHKU

ABTOKOPPCIAIMOHHBIX KO3((HUIMEHTOB B A€IaeT CTaHAapTHEIE TecThl Bokc-ITupipea u
bokc-Jllonra HeBanMAHBIME. B mensx moxyveHus HenepeMeMEHHON OLEHKH
ABTOKODPEILILHY M COOTBETCTBEHHO, YTOOB! BRIUHCIIHTE BATUIHYIO TECTOBYIO Xapak-
TEPUCTUKY, MOXKHO MCIONL30BaTh HE OCTATOYHBIC JIEMEHTHI, a UX paurd. HMMerorcs
pasnuYHBIE BAPHAHTH NOJOOHOIO pelieHMs, IPU 5TOM B JHOKIANE BEIBOJHTCH
BO3MOKHOCTH, Pa3sNUYAONIaics OT MEXaHHYECKOTO HCIIONH30BAHHS PAHIOBEIX
k03 ()HIUEHTOB U OCHOBBIBAIOMAACS Ha pe3ynsrarax J{rodypa u Pos.

ESTIMATION OF AUTOCORRELATION IN THE PRESENCE OF
OUTLIERS OF THE RESIDUAL VALUES

Lubomir Ivanov*

SUMMARY The main theme of the paper is the residual diagnostics in the

autoregressive models. It is known that the presence of one or more
outliers causes bias in the estimates of the autocorrelation coefficients and thus makes
the standard testing procedures of Box-Ljung and Box-Pierce invalid. Instead, the
application of the ranks is proposed in order to get unbiased estimates of both the
autocorrelation and the testing characteristics. There are several different variations for
this solution, including the mechanical application of Box-Ljung test to the rank correlation
coefficients. Another solution is developed in the paper using the results of Dufour and
Roy. '
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