
Definition of Potential Outlier: 

 

𝑃𝑜𝑡𝑒𝑛𝑡𝑖𝑎𝑙 𝑂𝑢𝑡𝑙𝑖𝑒𝑟 𝑖𝑓  
𝑎𝑏𝑠(𝑋𝑖 − 𝑀𝑒(𝑋𝑖))

MAD
 >  2.5  

where: 

For a univariate timeseries, the MAD (Median Absolute Deviation) is defined as the median of all absolute 

deviations from the Median value of data: 

 

𝑀𝐴𝐷𝑖=1,…𝑛 = 𝑀𝑒𝑑𝑖𝑎𝑛 |𝑋𝑖 − 𝑀𝑒𝑑𝑖𝑎𝑛 𝑋𝑖| 

 

Xi = Value of indicator for the time i; 

Me(Xi) = Median value of the indicator X calculated on the all time series. 
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