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On the Application of the McAuley Method to the
Solution of Characteristic Equations Arising
in Time Series Analysis

Emiko Arahata
(The Institute of Statistical Mathematicsy)

In this paper, the McAuley method is applied to the solution of characteristic equations
which arise in time series analysis. However, when the degree of the equations is high,
difficulties often emerge during numerical computation. But most of these difficulties can

be overcome by using several computational techniques presented in this article. The

following topics are discussed in detail ;

1.

O R N

How to determine the initial values of the coefficients p and ¢ of the quadratic
factor x*+px+q.

How to prevent exponent overflow of floating point numbers.

How to obtain convergence.

How to deal with ill-conditioning.

How to choose a satisfactory criterion for the test of convergence.

Numerical examples are also shown.



