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# an earthquake wave data | Rl -7 —%
data(MYE1F)

#

tvvar(MYELF, 2, 6.6e-06, 1.0e-06)
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Stochastic Volatility
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m k=1 k=2 m k=1 k=2

1 0492.5 6520.4 G} 4831.9 4873.8
2 b527.7 5643.2 I 4821.6 4878.7
3 5070.0 51345 3 4805.1 4866.9
4 4820.0 4853.0 9 4813.4 4884.9
5 4846.0 4886.0 10 4827.1 4911.9
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data(MYE1F) # an earthquake wave data

z <- tvar(MYELF, 4, 2, 20, c(630,1026),
6.6e-06, 1.0e-06)

z$tau?

z$sigma?2
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z$aic
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data(MYELF) # an earthquake wave data

z <- tvar(MYEL1F, 4, 2, 20, c(630,1026), 6.6e-06, 1.0e-06)

spec <- tvspc(z$arcoef, z$sigma2,, 20)

persp(spec$x, specy, spec$z, expand=0.5, theta=20,
col="lightblue", ticktype="detailed", xlab="f", ylab="n",
zlab="log p(f)")
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Q R Pitch Roll Yaw Yacc | Rudder | Diff.
(1) |(2,7,35,1) 0.850 | 1.726 | 4.575 | 1.709 | 0.0063 | 18.72 | 4.546
(2) |(3.6,7,40,1.67) 1.015 | 1.444 | 4.915 | 1.674 | 0.0062 | 19.12 | 5.052
(3) |(0,6.33,57.8,0) 0.860 | 2.242 | 4.473 | 1.672 | 0.0068 | 18.66 | 4.931
(4) | manual - 2.771 | 6.557 | 7.781 | 0.0081 | 17.62 | 0.832
Pitch EEF )
Roll BN
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Rudder . A

RRKF

At) IEIREY BB

HIBFEVII

(B R AEAT)

18



Analog Record of the First Sea Test
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JEN - Fea - K (1980)
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