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R _code

HHRHHHHHHBHHH BB SR H
# T — R DA R #
HHBHHHHHHRHHHHH R BT H

# MO T —&
hakusan <- as.ts(read.csv("hakusan_new.csv"))
hakusanl <- hakusan[,1] # AAAEET—X

# RKBERHT —&
sunspot <- as.ts(read.csv("sunspot_new.csv"))

tHRROHERTART —&
maxtemp <- as.ts(read.csv("maxtemp.csv"))

#FTXA)HOBREXEICKET 9 EFAO
blsfood <- as.ts(read.csv("blsfood _new.csv"))

HABARBARRARAHBAFRAR AR BAFRARRARH
### BER225T — R O EED  #i#H
HABARBARRARAHBAFRAR AR BAFRARBHRH
x <- as.ts(nikkei225)

y <- log(x)

z <- diff(y)

plot(z)

# BIEALL
x <- as.ts(whard)
plot(x/lag(x))

# BIERHALL
plot(x/lag(x,k=-12))

HARHBRBHAHABRBH AR AR R AR HHBR AR HHHY
#i# BENTI EBEIAX T 4 7 ###
HARHBRAHAHABRBH AR AR R AR HHBR AR HHHY

# BENFEH 7 40k (TTR/Sy 7 — 2 DEE# SMA)
plot(maxtemp,ylim=c(0,40))

x <- SMA(maxtemp,17)

lines(x,col=2,lwd=1)
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hakusan <- read.csv("hakusan new.csv")
x <- as.ts(hakusanl[,1])
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sunspot <- read.csv("sunspot_new.csv")
X <- as.ts(sunspot)

plot(x)
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maxtemp <- read.csv("maxtemp.csv")
X <- as.ts(maxtemp)
plot(x,ylim=c(0,35))
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blsfood <- read.csv("blsfood new.csv")
x <- as.ts(blsfood)

plot(x)
S
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whard <- read.csv("whard new.csv")
x <- as.ts(whard)

plot(x)
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myelf <- read.csv("myelf_new.csv")
X <- as.ts(myelf)

plot(x)
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nikkei225 <- read.csv("Nikkei225 new.csv")
x <- as.ts(nikkei225)

plot(x)
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haibara <- read.csv("haibara _new.csv")
x <- as.ts(haibaral,c(2,4)])
plot(x)
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hakusan <- read.csv("hakusan new.csv")
x <- as.ts(hakusan[,c(3,4,7)])
plot(x) X
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Canadian Lynxifi¥# (%)

lynx <- read.csv("Lynx-new.csv")
x <- as.ts(lynx)

plot(x)
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rainfall <- as.ts(read.csv("rainfall new.csv" header=TRUE))
rainfall2 <- rainfall[,4]/2
plot(rainfall2,type="h")
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® nJ/#1r (Visualization)
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X ~ f(x)

y = h(x)

»
»

g(y)=f(h™(y))

t(x)=g(h(x))

" x=h(y)™

dh™

dy
dh
dx

Y ~g(y)
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= h(x) = log x (e 2 1)
dh 1
= dx  x
1 (Y—uz)2
9(y) = =€ 2o (E#EH %)
(W EFRR D)
(log x—p)?
dh 1 1
f(X)=9(h(X))d—= 20% =
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nikkei225 <- read.csv("Nikkei225 new.csv")

x <- as.ts(nikkei225) EHEER
plot(x) -

0 500 1000 1500
y <- log(x)
z <- diff(y)
plot(z)
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plot(maxtemp,ylim=c(0,40)) options(repos="http://cran.ism.ac.jp")
x <- SMA(maxtemp,17) install.packages("TTR")

lines(x,col=2,lwd=1) library(TTR)
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plot(x,ylim=c(0,40))

plot(SMA(x,5),ylim=c(0,40))
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plot(maxtemp,ylim=c(0,40))
y <- maxtemp
ndata <- length(maxtemp)
y[1l:ndata] <- NA
kfilter <- 17
n0 <- kfilter+1
nl <- ndata-kfilter
for(i in n0:n1){
i0 <- i-kfilter
il <- i+kfilter
y[i] <- mean(maxtempliO:il])

}
lines(y,col=2,ylim=c(0,40))
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plot(maxtemp,ylim=c(0,40))
y <- maxtemp

ndata <- length(maxtemp)
y[1:ndata] <- NA

kfilter <- 17

n0 <- kfilter+1

nl <- ndata-kfilter

for(i in n0:n1){

i0 <- i-kfilter

il <- i+kfilter

y[i] <- median(maxtempli0:il])
}

/

lines(y,col=3,ylim=c(0,40),lwd=2)
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x <- rep(0,400)
x[101:200] <- 1
x[201:300] <- -1

y <- x + rnorm(400, mean=0, sd=0.5)

plot(y)
ng_test <-as.ts(y)
plot(ng_test)

Moving-average(29)
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haibara <- as.ts(read.csv("haibara_new.csv"))
haibara water <- haibaral,2]
plot(haibara_water,type="h")
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plot(haibara_water[211:280],type="h",ylim=c(6.35,6.38))
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