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Version 1.8.1 (2003-11-21), ISBEN 3-900051-00-3

R is free software and comes with AESOLUTELY NO WARRANTY.
You are welcome to redistribute it under certain conditions.
Type 'license()' or 'licence()' for distribution details.

R is a collaborative project with many contributors.

Type 'contributors()' for more information and

'gitation()' on how to cite R in publications.

Type 'demo()' for some demos, 'help()' for on-line help, or
'help.start()' for a HTHML browser interface to help.

Type 'g{)' to gquit R.
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> library(ts)

> library(tseries)
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> data<-scan(‘‘databb.txt’’)
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> data.ts<-ts(data,frequency=1,start=c(1,1),end=c(1,50))
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> plot(data.ts,type=’’0’’,main=’’Time Series Data (50 samples)’’,ylim=c(0.7,1.3),
xlab=’’time’’)
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> acf(data.ts)
> pacf(data.ts) .
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> for (q in 0:6){
> for (p in 1:6){
> x<-arima(data.ts,c(p,0,q) ,method=c(‘ ‘ML’’) ,optim.control=1ist(100000))
> print(c(p,q,x$aic))

B SR, HERAROCEHIFTEAEEBRE VI ZELLWTT S, ZABEBEETERVLOT, BV
HEBENVLETY. HAAREBE LB TLEE0.

H14Warning messages: 1: possible convergence problem: ~ DX 572 A v E—Y08 D 2 EBH Y £, TIUTRE
SEICLDNHHEDF A BT SN2 ENFERT, B RWICITHEENSLETY. optim.control A7 3 4 arima
PICRER D RORET RN OB optinm I SN DTIHTY. (S EIEH SBE XN E < (~100000) U TAHE L7725, Warning
A EFFATLIZOTERLE L7-.) ##MiT help(optim) & ZTHEI L0,



>}
>}
(AIC DfEIZZ VWO TEZXERHAN) AICEZH/MITHET /L E LT ARMA(4,5) 23T E LT
UTFDa<xy NTEREOE LR B o020 £7
> arima(data.ts,c(4,0,5) ,method=c(‘‘ML’’) ,optim.control=1ist(100000))
KRR ES LUTFO L R0 £
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> data.past.arma<-arima(data.past, c(4,0,5))
> data.pred<-predict(data.past.arma, n.ahead=5)
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> ts.plot(data[51:55] ,data.pred$pred,lty=c(1,2),type="0",ylim=c(0.7,1.3),
main="Prediction Result")
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