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HARHBHBHARHRHB AR HHRAB AR RS RHRABHIRHRH

# BAZBETY T
HAERHBHBHAR BB HBHBH BB HBHBH BB HRHBH SRR
ZDENDRI—FIIARTLHRIDOI’H D, BEBEFE
par(mar=c(2,2,1,1)+0.1)

# Z 1A A%

x <- seq(0,1,length=21)

y <-¢(0.125, 0.156, 0.193, -0.032, -0.075, -0.064, 0.006, -0.135, 0.105, 0.131, 0.154,
0.114, -0.094, 0.215, 0.035, 0.327, 0.061, 0.383, 0.357, 0.605, 0.499)

#

plot( x,y,pch=16,ylim=c(-0.2,0.6),xlim=c(0,1) )

pol <- polreg(y,7) # ZIEA[EF 0XR~6XK

#

# 20— FIFKRTR

#

t <- seq(0,21,length=105)

tt <- seq(0,105,length=105)

ey <- rep(0,105)

lag <- 6

s <- 2:lag

z <- pol$coef[[lag]]

for (i in tt){

eyli] <- z[1]

}for (jins) eylil = eyli] + z[jI*t[i]1"(j-1)
par(new=T)
plot(t,ey,type="I",lwd=2,ylim=c(-0.2,0.6),xlim=c(0,21),xaxt="n")

#

# [E)FETILAIC

#

x <-¢(0,1,1,1,2,2,2,3)

y <-¢(154.9,119.7,128.3,151.9,119.7,88.9,122.4,90.8)
plot(x,y,pch=16,ylim=c(80,160))

x<-¢(-1,0,1,2,3,4,5,6,7,8,9)
y<-c(0.678301,0.006229,0.002587,0.000922,0.000833,0.000737,0.000688,0.000650,0.00
0622,0.000607,0.000599)
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plot(x,y,pch=16,ylim=c(0.0,0.008))

#Ht HEERDHETILORK

BERTHHAL TLAEL

TSSS/Xy 4r—o

gdensty(xmin=-4, xmax=4) # normal distribution
cdensty(xmin=-4, xmax=4) # Cauchy distribution
pdensty(shape=2, xmin=-4, xmax=4) # Pearson distribution
exdensty(xmin=0, xmax=8) # exponential distribution
exdensty(xmin=-4, xmax=4) # exponential distribution
chi2densty(df=3, xmin=0, xmax=8) # Chi-square distribution
dexdensty(xmin=-4, xmax=2) # double exponential distribution
udensty(xmin=0, xmax=1) # uniform distribution

### IERELEDERK

# Gauss noise:

z <- simssm(trend=NULL,arcoef=NULL, ar=NULL, seasonal.order=0,
seasonal=NULL,

taul=NULL, tau2=NULL, tau3=NULL, n=20, ns=1, init=1992092521,
sigma2=1.0, plot=TRUE)

hist(z$y,breaks=seq(-3,3,0.25))

HHERHRHBH
stripchart(z$y,pch=1,cex=1.5xlim=c(-2,2))

HARHBRBHBHHABH BB BHHARH BB RBHHAR BB H AR R BB H
#Computation of Kullback-Leibler Information by numerical integration
# ZOHIFBEERTHRAL TV AL

# g:gauss, f:gauss

klinfo(1, c(0, 1), 1, ¢(0.1, 1.5), 8)

# g:.gauss, f:cauchy
klinfo(1, c(0, 1), 2, c(0, 1), 8)

HAERB R AR HHHHHHHHH BB HHHH B H B BB BB HHHHHHHH RS HHHH
# Box-Cox transformation # Z M |xFEALD#EZ=RE
HARBHHHAHAHHHHHHHHHHH R R BB B R B HHHAHHHHHHHHHHHHH

~R—=3(2)
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# read subspot data and Whard data
sunspot <- as.ts(read.csv("sunspot_new.csv"))
whard <- as.ts(read.csv("whard_new.csv"))

data(Sunspot) # Sun spot number data
boxcox(Sunspot)

data(Whard) # Wholesale hardware data
boxcox(Whard)

# Box-CoxZ#a D AICD X~
x <- boxcox(Whard)
plot(x$aic.z,col="red")

# Box-CoxZH D ERERDFRT (AICHEALE, T3, F

x <- boxcox(Whard)
X
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