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Spectrum smoothing by Akaike window
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TIMSAC for R package
WatEEprseAr November 1, 2006

TIMSAC(TIMe Series Analysis and Control program package) 1%, #teElF-EERHT
JERT CRH¥E SNIZRERINT — 2 Ofh, TR, HIHOZDOREN T v T T LRy
=T

TIMSAC IZFORTRANTE /=7 a7/ 7 A TIT N, =2 —F—»01EkL 7=
FORTRAN, C, Java o7 v/ KNZZDIT7A 77 V&) 7FTHZ LIk, &
DIFNGVEREENETL SN E LT

RA AT M NVOFRFTEEE

bispec() : /XA A2 MLOFHE

H C.H B DR AT BEEK
autcor() : EHLEIC LD H CESBEOFA

3) TIMSAC for R package

http://jasp. ism. ac. jp/ism/timsac/
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BEREIO—TORERHEIC & 5 EREEFEMEH
http://ultrasonic—-|abo. com/?p=15285

BERAEEN (FFHERA)
http://ultrasonic—-|abo. com/?p=16309

AHANLVYOBEREERFNH IO—T
http://ultrasonic—1abo. com/?p=14570

AHANIVYDRBEREMAT HIBERD AT LB
http://ultrasonic—Iabo. com/?p=14350
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mu | mar
Multivariate Case of Minimum AIC Method of AR Model Fitting

Description

Fit a multivariate autoregressive model by the minimum AIC procedure. Only the possibilities of
zero coefficients at the beginning and end of the model are considered. The least squares estimates
of the parameters are obtained by the householder transformation.

Usage

mulmar(y, max.order = NULL, plot = FALSE)

Arguments

y a multivariate time series.

max.order upper limit of the order of AR model, less than or equal to n=2d where n is the

length and d is the dimension of the time series y.
plot logical. If TRUE, daic[[1]]; : : : ;daic[[d]] are plotted.

ANV AGE BBk BERDEZEREENALLRERE R

AV2EE qq AVINARE 9p AVINAGE pq AIWARE pp

|

1 //\ILZEEE EiFEEA

1)1‘»115;;::«711‘ var A numhvco-vqp mean AN Farcoef pg var ARG B arcoef pp mean

7.67036177514456 1.66051177547
M u ka
Ingax
opfimssc i

TIMSAC(TlMe Series AnaIysns and Control program) mulmar Eiﬁlﬁﬁbt

ANV RISE RO @ET
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Relative Power Contribution
Description
Compute relative power contributions in differential and integrated form, assuming the orthogonality
between noise sources.
Usage
mulnos(y, max.order = NULL, control = NULL, manip = NULL, h)
Arguments
y a multivariate time series.
max.order upper limit of model order. Default is 2p
n, where n is the length of time series .
control controlled variables. Default is c(1 : d), where d is the dimension of the time
seriesy.
manip manipulated variables. Default number of manipulated variable is '0’.

Value

nperr a normalized prediction error covariance matrix.
diffr differential relative power contribution.

integr integrated relative power contribution

BEROXZERFEENALLRARERN

K-B5Fqq JATHM No-%5%ap )08 KO-FHEpq  )ALHEH JO-B5Epp  J(L1EM
1 0.318486066630822 0.318486066630821 1

0 5 2 5 0 15 2 5 0 15 2

TIMSAC(TIMe Series Analysis and Control program):mulnos#fIfALT

NI—HE5ROBEH

BEROEZEREERAL-RARTRH

RO-F5%Fqq  JAA0M AO-%5%pq ) XHM KO-F5F e  J{LEM No-F5Fpp )18
1 0.303318988306281 0.303318988306281 1

10 s 2 5 10 15 2 5 0 15 2

e Ingex

TIMSAC(TIMe Series Analysis and Control program):mulnos## AL
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