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Abstract: Impulse noise makes random signals occur heavy tails. For the online heavy tailed random signal with
symmetrically distributed stable noise, we propose a kernel weighted variance ratio procedure to sequentially detect its
stationarity. The asymptotic distribution of the monitoring statistic under nonstationary null hypothesis is derived, and its
consistency is proved. In order to determine the critical values of the monitoring statistic and avoid the estimation of the
tail index, we propose a bootstrap resampling method. Simulations and analysis of two groups of real data validate the

proposed procedure.
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5 PB4 B (Simulation results)
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Table 1 Simulation results for 7' = 250
N =0.2T N =0.3T
TgRKT RK OPWEGKE  SRAT BRE TSETKE
1.14 0.065 0.843 23.8 0.059 0.875 17.0
1.83 0.058 0.826 23.7 0.051 0.889 13.7
2 0.055 0.819 22.5 0.049 0.872 114
%2 T =5000t948mss &
Table 2 Simulation results for 7" = 500
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Tmgokor R TREGKE  SRAT KRR TEiKE
1.14 0.056 0.959 18.7 0.054 0.975 9.28
1.83 0.049 0.944 18.4 0.05 0.979 8.5
2 0.052 0.958 17.2 0.049 0.969 8.78
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Fig. 1 Deleted seasonal data and estimation of tail index
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Fig. 2 EGTM original data and Estimation of tail index
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