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Too cheap to be true

Detecting invalid values in product prices and index values



Finding the needle in the haystack

CPI/HICP are based on product information/prices collected

670,000/

- manually in local stores (~ 20,000/month)

There are "only" around 7,000 dresses per month
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Mistakes i||1 data collection are rare but not impossible

Assuming all outliers are indeed invalid values per se is not justified

or detection is heeded! |
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E r ro r d Tmatrix-Check - Ergebnisse 2024_04 (Zeitreihen Basis: 202112, Aggvergleich Basis: 202312)

VWM _Aggvergleich

Well establishe

Medcouple adil

Nicht kontrollierbare

Eintrdge anzeigen

check_frame_vvm

check _frame_wvj
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Zusammenfassung

parameter min MW max anz_changes N
RPREIS 626.92 651.3136 722.35 4 25
MZ_chained 0.9142 0.976288 1.1123 5 25
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|10 V|F_intriigeanzeigen Suchen
period VERARB VERARB_verdndert RPREIS RPREIS_vvm MZ_chained MZ_chained_vvm
2023_12 false 645,43 0 1 0
2024 01 false 645,43 0 1 0
2024_02 false 645,43 0 1 0
2024 03 false 645,43 0 1 0
2024 04 false 722.35 11.228 1.1123 11.23




Néchste Nachbarn fiir 0199 - Tagesmen(i / Mittagsmenti; Jahr = 2024, Monat = 01, Basis = 2015

Target-Daten

CODEALT TEXTKURZ MZGER VWM I EINFLVM EINFLVJ
0199 Tagesment / Mittagsmen( 157.8 18 9.7 0.006 0.03
Gefundene Nachbarn
CODEALT TEXTKURZ MZGER WM '] EINFLVM EINFLVJ near_nbg dist
0200 Schweinefleischgericht 162.6 08 9.1 0.002 0018  true 2.41867733001709
0201 Schnitzel, paniert 161.8 0.7 2.9 0.003 0042  true 2.574878454208374
0202 Rindfleischgericht 162.1 12 108 0.005 0.047  true 2.632489442825317
0204 Mehlspeise, warm 164 02 9.6 0 0018  false 2.736786603927612
Charts

Near Nbg All Nbg

Zeitreihe fur Tagesmenl / Mittagsmeni (0199) & 3 nahe Nachbarn
Ausgabevariable: MZ(rebased auf 2020_12 = 100)
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Zeitreihe flr Tagesmenl / Mittagsmenl (0192) & 3 nahe Nachbarn; Zielvariable: VVM
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Arima Ausreisser-Check

Jahr

2024

Monat

04

Arima Ergebnis-Ubersicht fiir 2024_04

Eintrige anzeigen

CODE CODEALT TEXTKURZ

MZ_orig

WM

A"l

arima_pred

lo_95 lo_80 hi_g0

hi_95 mean_residuals

flag_arima

flag_arima_smoothing

over_max_param_95

‘ 12 V|Eintr§geanzeigen Suchen
JAHR MONAT MZ_orig Mz VWM wJ arima_pred
‘ 12 w Eintrige anzeigen Suchen
JAHR MONAT MZ_orig MZ VWM vVl arima_pred
["2024"] ® All All All All All All
2024 o1 117.6 117.6 0 6.1 112.00
2024 02 117.6 117.6 0 6.1 112.09
2024 03 117.6 117.6 0 6.1 112.00
2024 04 127.79 127.79 a7 10.7 112.09
1 bis 4 von 4 Eintragen (gefiltert von 38 Eintragen) Zurlick N3chste
ARIMA Zeitreihe fir 0920 - Teilkaskoversicherung 21.000-30.000; Basis: 2021_03 = 100 Outlier-Check flir 0920 - Teilkaskoversicheru
Kontrollstatus MZ_original: error
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Summary and outlook

False positive over false negative

Increasing evaluation speed is easier than increasing precision

Evaluation on monthly change rate is the most useful approach
in production

Nearest neighbours search well suited for regular but not strict
periodical cyclic patterns (travel expenditures around Easter)

Time series approach well suited for seasonal products
(clothing) and strict periodical cycles (taxes)

Omit periods where COVID had a large impact on the market

Constant work in progress

Feedback from users is highly appreciated

Bug fixing

Parameter selection for Nearest Neighbours and ARIMA

New features (mail notification system, ...)
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