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## AR model (I=1, k=1) EHIF:H
#
data(Blsallfood)
z1 <- arfit(Blsallfood, plot=FALSE)
m <- z1$maice.order
tau2 <- z1$sigma2[m+1]
arcoef <- z1$arcoef

f <- matrix(0.0e0, m, m)

f[1,] <- arcoef

for(iin 2:m) f[i,i-1] <- 1

g <- c(1, rep(0.0e0, m-1))
m-1)

1800 1900

1700

h <- c(1, rep(0.0e0, )
g <- tau2 S |
r <-0.0e0 =
x0 <- rep(0.0e0, m) ' ' ' '
v0 <- NULL 0 20 100 150
Mean vectors of the smoother XS5(1,) +/- standard deviation
z <- tsmooth(Blsallfood, f, g, h, q, r, X0, v0, 156, 156,
missed=c(120), np=c(36))
# plot mean vector and estimation error
xss <- z$mean.smooth[1,] + mean(Blsallfood)
cov <- z§cov.smooth s |
cl <- xss + sqrt(cov[1,])
c2 <- xss - sqrt(cov[1,]) 9
err <- z$esterr
par(mfcol=c(2,1)) |
ymax <- as.integer(max(xss,c1,c2)+1) w0 |
ymin <- as.integer(min(xss,c1,c2)-1)
plot(cl, type="l', ylim=c(ymin,ymax), col=2, <
xlab="Mean vectors of the smoother XSS(1,) +/- standard , _
deviation", ylab="") I ‘ H I ‘
par(new=TRUE) |
plot(c2, type='l', ylim=c(ymin,ymax), col=3, xlab="", ylab="") ! ! ! '
0 50 100 150
par(neWZTRU E) estimation error
plot(xss, type="l', ylim=c(ymin,ymax), xlab="", ylab="")
plot(err[,1,1], type="'h', xlim=c(1,length(xss)),
xlab="estimation error", ylab="")
BEmAE  Jv)IEEER HEBFEVI (BFRYIENT)
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# AR order=1
z1 <- arfit(Blsallfood, plot=FALSE,lag=1)

m <- z1$maice.order
tau2 <- z1$sigma2[m+1]
arcoef <- z1%arcoef
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# AR order=5b
z1 <- arfit(Blsallfood, plot=FALSE,lag=5)
m <- z1$maice.order
tau2 <- z1$sigma2[m+1]
arcoef <- z1$arcoef
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## AR model (I=1, k=1) R c: J: Z°) K}ﬂ']’f]ﬁ.@%fﬁ FEﬁ (/‘kﬁ : é] ?}?)

data(Blsallfood) z1 <- arfit(Blsallfood, plot=FALSE)

m <- z1Smaice.order |

tau2 <- z1Ssigma2[m+1]

arcoef <- z1Sarcoef g |

f <- matrix(0.0e0, m, m)

f[1,] <- arcoef |

for(iin2:m) f[i,i-1] <- 1 o

g <- ¢(1, rep(0.0e0, m-1)) =

h <- ¢(1, rep(0.0e0, m-1)) ! ! ! !
g <-tau2 r <- 0.0e0 0 20 100 150
x0 <- rep(0.0e0, m) Mean vectors of the smoother X55(1,) +/- standard deviation
vO <- NULL

z <- tsmooth(Blsallfood, f, g, h, g, r, x0, v0O, 156, 170,
missed=c(41,101), np=c(30,20))
# plot mean vector and estimation error

xss <- zSmean.smooth[1,] + mean(Blsallfood)

cov <- zScov.smooth o

cl <- xss + sqrt(cov[1,]) ™~ T

c2 <- xss - sqrt(cov[1,]) h H ‘ m ” ‘
O 1 1

err <- zSesterr ||' I

—
ymax <- as.integer(max(xss,c1,c2)+1) a7
ymin <- as.integer(min(xss,c1,c2)-1)

par(mfcol=c(2,1)) ‘
|

plot(c1, type="T, ylim=c(ymin,ymax), col=2, xlab="Mean § ~— | |

vectors of the smoother XSS(1,) +/- standard deviation", 0 50 g a
ylab=”")

par(new=TRUE) estimation error

plot(c2, type='l', ylim=c(ymin,ymax), col=3, xlab="",

ylab=llll)

par(new=TRUE)

plot(xss, type="l', ylim=c(ymin,ymax), xlab="", ylab="")
plot(err[,1,1], type='h', xlim=c(1,length(xss)),
xlab="estimation error", ylab="")
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# AR order=1
data(Blsallfood)
z1 <- arfit(Blsallfood, plot=FALSE,lag=1)
m <- z1$maice.order
tau2 <- z1$sigma2[m+1]
arcoef <- z1$arcoef
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# AR order=b5
data(Blsallfood)
z1 <- arfit(Blsallfood, plot=FALSE,lag=5)
m <- z1$maice.order

tau2 <- z1$sigma2[m+1] N
arcoef <- z1%arcoef
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Proj[x. |&,]=Cov(x ,s )Var(s,) "¢,
‘9nEyn_E[yn|Yn—1] [ ]
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Var(e,) =HV,,,H' +R
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AR )RR HEBERVI (BRI 16



