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Abstract: Owing to the internal relations,the data in financial market usually manifest as the interrelated time

series.This paper mainly discusses how to simplify time series models in financial market into relevant linear models
and how to examine the existence of outliers and differentiate innovation outliers from additive outliers with
traditional linear models.The mining of innovation outliers has not only the theoretical significance but also a great Wk
practical significance in the research on financial risk.Besides,the two algorithms proposed in this paper are
analyzed with authentic proofs;in this way,the two methods in the study of financial market are proved feasible
and effective.
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