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（４）PARCOR法によるARモデルの推定
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数値例 Candian Lynx data

# AR model fitting for Candian Lynx data
# method=1 (default) Yule-Walker method
# method=2 Householder least squares method
# method=3 Parcor method (Partial autoregrssion)
# method=4 PARCOR
# method=5 Burg's algorithm (MEM)

arfit(lynx,method=2)
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