
Proposal for GUI menu window Model:  Test/Add variables
Condition  is  quite  simple:  when given 
residual  (in  absolute  value) exceeds
u⋅Se then we create dummy variable 

with  name  based  on  the  number  of 
observation, for example:

• I_2001 for yearly series
• I_2001:4 for quarterly series
• I_2001:12 for monthly series
• I_Finland  for  cross-sectional 

series

This is very similar to Ox's „Outlier detection” feature.




