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Outlier’ s Detection of Financial Time Series Based on Wavelet
Modulus Maxima Line Method

- FU Qiang', PENG Xuan-hua**, MAO Yi-bo®
(1. College of Economics and Business Administration, Chongqing University, Chongqing 400030 , China;
2. College of Mathematics and Physics, Chonging Universitiy, Chongqing 400030, China;
3. Department of Computer Science and Mathematics , Chonging Universitiy of
Arts and Science, Yongchuan 402168  China)

Abstract : This paper investigates the application of wavelet transform methods on outlier detection of financial time se-
ries. Through Continuous Wavelet Transform and the analysis of modulus maxima line corresponding sample point, the
authors put forward an approach of Outlier’ s detection of Financial Time Series Based on Wavelet Modulus Maxima Line
Algorithms. By digital simulation of GARCH-M model, they prove that the method has much value in practical. The
method can be more accurate to identify the concrete outliers of financial assets return what motion take place, and have
an important meaning to estimate financial property rate of return as well.

Key words: wavelet transforms; modulus maxima Line; GARCH-M model; outlier’ s detection
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Accurate calculation of the differential cross section of bhab-

Complete Formal of Feynman Renormalized
Propagator and the Dyson Supposition

ZHANG Zhong-can, YI Jun-mei, XU Jin,
JIANG Zai-fu, WANG Kai-jun, FANG Zhen-yun
( College of Mathematics and Science , Chongging University , Chongqing 400030, China)

Abstract: In the lorentz invariant coupling model of strong interaction between neutral meson 7° and nucleon N — anti-
nucleon N. Two kinds of the F eynman propagators including 77° and N - N are classified and researched ,which have the
general loop graph interaction in the inner parts. The autrors have obtained the constituent method of 77° and N — N renor-
malized propagator complete function formal — A ©m7'* (32 andSj e p) - After classifying and summing the con-
stituent mode of A7 *™*>(£?) and S pomelee>( ) according to the general chain graph using the chain graph summation
approaching, the general expression and the same order equivalent expression of A e (B2 andSy e p) are got-
ten. This result can be reference for researching the Dyson Supposition on Renormalization Theory, which is the im-
portant foundation theory problem of quantum field perturbation theory puzzling people recently fifty years. Maybe the re-
sult is a sally port the Dyson Supposition on Renormalization Theory.

Key words:lorentz invariant coupling model; reducible loop propagator ; un-reducible loop propagator; radiation correc-

tion ;the complete formal of renormalized propagator ;chain graph summation approaching;the dyson supposition
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