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A RELIABILITY PROCESSING ALGORITHM SUITABLE
FOR STOCHASTIC AND SUDDENLY VARYING DATA

Du  Qiang
{Chongqing Institute of Industrial Managenent)

Dugn Wenze

{Chongaqing Institute of Archit. and Engin.)

ABSTRACT In regard io stochastic and suddenly varying data, a new kind of data
processor algorithm based on adaptive prediction is presented. The algorithm describes the
changing pattern of mecasured variables by means of time series models with slowly
Ume—varying parameters,forms the critcrion by use of the adaptive and its 95% belief
e it,and nrocesses the measored data so as to reject or restrain outliers mixed in them, The
siznulation example indicates that the algorithm surmounts difficulties which mast current

slgorithors encounter when processing stochastic and suddenly varying data and that it is of
obvious cffects.

KEY WORDS data—processing, stochastic variable, time seriesanalysis, adaptive
prediciion
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