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data(MYELF) # an earthquake wave data
z <- tvar(MYELF, trend.order = 2, ar.order = 8,
span = 20, tau2.ini = 6.6e-06, delta = 1.0e-06)

Z

tau?2 1.60000e-06
sigma? 1.43071e+01
log-likelihood -7284.520
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z <- tvar(MYE1F, trend.order = 2, ar.order = 8,
span = 20, tau2.ini = 6.6e-06, delta = 1.0e-06)

# BEIARY L
spec <- tvspc(z$arcoef, z§sigma?2)
plot(spec, theta = 30, phi = 40, expand = 0.5)
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# BT~ MILDOIRTET
bufsgedodugaododugedogigiodugiodgeodagedodugeodegabodupeoupsobupsaofaabi
# seismic data

data(MYE1F)

z <- tvar(MYELF, trend.order = 2, ar.order = 8, span =
20, outlier = ¢(630, 1026), tau2.ini = 6.6e-06, delta =
1.0e-06)

spec <- tvspc(z$arcoef, z$sigma?2)

RHHBHH SR H SR AR H SR AR R H SR B R R HS R AR R H SRR Y

#RPDRRY b IL(n=0)

nf <- 201

dt <- 2

dy <- 0.2

nfl <- nf-dt

t <- 1:inf

tt <- 1:nfl

plot(t,spec$z[,1],type="1", xlim=c(1,501),ylim=c(-2,18))
y <- spec$z[,1] z

<-y

# B (n=1,80)

nrep <- 1:80

for (i in nrep){ o=

par(new=T) =

t <- t+dt o
for (j in 1:nf) z[j] <- spec$z[j,il+dy*(i-1) 2

for (j in tt){
# z[j] <- max(spec$zl[j,i]+dy*(i-1),y[j+dt])
f[j] <- max(z[jl,y[j+dt])
y <-z
plot(t,y,type="1", xlim=c(1,501),ylim=c(-
2,18) xaxt='n",yaxt="n")
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z <- tvar(MYELF, trend.order = 2, ar.order = 8, i - R
span = 40, outlier = c(630, 1026), tau2.ini = 6.6e-06, /J\/j S
delta = 1.0e-06) '
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# n=630L1026M2H T TIHBEZEILLH - 7- L IRE

#

z <- tvar(MYELF, trend.order = 2, ar.order = 8, span = 40,
outlier = ¢(630, 1026), tau2.ini = 6.6e-06, delta = 1.0e-06)

#

# RERBARET LA ORERRY MLVEETE
# BEXRY FILEIRTTERTR

#

spec <- tvspc(z$arcoef, z$sigma?2)

plot(spec, theta = 30, phi = 40, expand = 0.5)
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# BT~ MILDOIRTET
bufsgedodugaododugedogigiodugiodgeodagedodugeodegabodupeoupsobupsaofaabi
# seismic data

data(MYE1F)

z <- tvar(MYELF, trend.order = 2, ar.order = 8, span =
20, outlier = ¢(630, 1026), tau2.ini = 6.6e-06, delta =
1.0e-06)

spec <- tvspc(z$arcoef, z$sigma?2)

HAERHB RSB AR AR H B R AR SR AR AR HB AR RS R AR AR HBHBH \ 2500
plot.spec(spec) ; e

cop

plot.spec® 21— FZHPIZEEE,

fog p(f)
= .

f
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