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datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv",

sep=",", nrows=6000)
png(file="C:/us-data2/20100101-0020/20100101-0020_01.png")
plot(datall$V2, main="F/FRET—F chA")

dev.off()

datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv",

sep=",", nrows=6000)
png(file="C:/us-data2/20100101-0020/20100101-0020sp0001_01.png")
a <- spectrum(datall$V2,method="ar")

plot(a, sub="/37 —2~7 k21"

dev.off()

datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv",

sep=",", nrows=6000)
png(file="C:/us-data2/20100101-0020/20100101-0020bi0001_01.png")
bispec(datal1$V2)

dev.off(

datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv",

sep=",", nrows=6000)
png(file="C:/us-data2/20100101-0020/20100101-0020au0001_01.png")
autcor(datall$V2)

dev.off()
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par(mfrow=c(2,4))
datall <- read.table("C:fus-data2/20100101-0020/20100101-0020_01.csv", skip=6,
sep=",", nrows=3000)
plot(datal1$V2, main="&/FHET—F chA")
datall <- read.table("C:fus-data2/20100101-0020/20100101-0020_01.csv", skip=6,
sep=",", nrows=3000)
a <- spectrum(datall1$V2,method="ar"
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv", skip=6,
sep=",", nrows=3000)
bispec(datal1$V?2)
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_01.csv", skip=6,
sep=",", nrows=3000)
autcor(datal1$V2)
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par(mfrow=c(2,4))
datall <- read.table("C:fus-data2/20100101-0020/20100101-0020_01.csv", skip=6,
sep=",", nrows=3000)
bispec(datall$V?2)
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_02.csv", skip=6,
sep=",", nrows=3000)
bispec(datall$V?2)
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_03.csv", skip=6,
sep=",", nrows=3000)
bispec(datal1$V?2)
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_04.csv", skip=6,
sep=",", nrows=3000)
bispec(datal1$V?2)
datall <- read.table("C:/us-data2/20100101-0020/20100101-0020_05.csv", skip=6,
sep=",", nrows=3000)
bispec(datal1$V?2)

EITHRER  (C:rus-data2/20100101-0020/20100101-0020_01.csv  * ¢
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dev.off(
par(mfrow=c(2,2)) : 29T 23 DT T T RIRHEE

datall <- read.table("C:/20191220/20191220-0030/20191220-0030_12.csv",
skip=6, sep=",", nrows=6000)

plot(data11$v2)

datall <- read.table("C:/20191220/20191220-0030/20191220-0030_12.csv",
skip=6, sep=",", nrows=6000)

spectrum data11$V2,method="ar")

datall <- read.table("C:/20191220/20191220-0030/20191220-0030_12.csv",
skip=6, sep=",", nrows=6000)

bispec(data11$v2)

datall <- read.table("C:/20191220/20191220-0030/20191220-0030_12.csv",

skip=6, sep=",", nrows=6000)

autcor(data11$va)
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dev.off()
MR T

plot(datal1$V2)

figin datall D 2FEB DT —FF] (1 c hDOBEIET—#) Ik L T
Ty b (FENEF—5 07T TR 2475

spectrum(datal1$V2, method="ar"
figii  datall ® 2FB DT —Z%] (1 c hOWET—X) 1T LT

AR (HOER) T ks AT RIVEMN 21T 5

bispec(datall$V2)

B datall O 2 BHOF—FF (1 ¢ hOREF—4) 104 LT
INA ARY R VERT 24T 9

autcor(data11$V2)
figsn  datall ® 2FEB DT —FF] (1 c hOPET —F) 123 LT
H A DT 21T 5
dev.off(
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dev.off()
par(mfrow=c(4,2))

datall <-
sep=",", nrows=6000)
plot(data11$V2)
datall <-
sep=",", nrows=6000)
spectrum(datal1$V2,method="ar")
datall <-
sep=",", nrows=6000)
bispec(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)

datall <-
sep=",", nrows=6000)
plot(datal1$V3)
datall <-
sep=",", nrows=6000)
spectrum(datal1$V3,method="ar")
datall <-
sep=",", nrows=6000)
bispec(datal1$V3)
datall <-
sep=",", nrows=6000)
autcor(datal1$V3)
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read.table("C:/20191220/20191220-0022/20191220-0022_12.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_12.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_12.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_12.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_12.csv",

skip=6,

skip=6,
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dev.off()
par(mfrow=c(2,2))

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_12.csv", skip=6,

sep=",", nrows=6000)
plot(datal1$V2)

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_12.csv", skip=6,

sep=",", nrows=6000)
spectrum(datal1$V2,method="ar"

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_12.csv", skip=6,

sep=",", nrows=6000)
bispec(datal1$V2)

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_12.csv", skip=6,

sep=",", nrows=6000)
autcor(datall$V2)

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_24.csv", skip=6,

sep=",", nrows=6000)
plot(datal1$V2)

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_24.csv", skip=6,

sep=",", nrows=6000)
spectrum(datal1$V2,method="ar")

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_24.csv", skip=6,

sep=",", nrows=6000)
bispec(datal1$V2)

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_24.csv", skip=6,

sep=",", nrows=6000)
autcor(datal1$V2)

IR Reui 32-biy
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setwd("D:/R-data")

df <- read.csv("20170905-0054/20170905-0054_03.csv",skip=2,header=T,row.names=1)
ndf <- na.omit(dO#KIB(NA) % B <

ndf

daBbb <- as.numericndf[, 1)#ndfl, 1] & £ 712 25 #4

daCcc <- as.numeric(ndf[,2])#ndfl,2] % $ I 2 #a

A1 <- ts(daBbb)
B1 <- ts(daCcc)

df <- read.csv("20170905-0054/20170905-0054_04.csv",skip=2,header=T,row.names=1)
ndf <- na.omit(d#XKIEINA) % 5 <

ndf

daBbb <- as.numericndfl,1)#ndfl,1] % ¥ FI2 2 H#

daCcc <- as.numeric(ndfl,2])#ndfl,2] % $rF 12 25 H#a

A2 <- ts(daBbb)
B2 <- ts(daCce)

df <- read.csv("20170905-0054/20170905-0054_05.csv",skip=2,header=T,row.names=1)
ndf <- na.omit(dH#KIEINA) & 5 <

ndf

daBbb <- as.numericndf[, 1)#ndfl,1] % ¥ 712 2 #

daCcc <- as.numerictndfl[,2D#ndf[,2] % 2T 12 25 4

A3 <- ts(daBbb)
B3 <- ts(daCcc)

df <- read.csv("20170905-0054/20170905-0054_06.csv",skip=2,header=T,row.names=1)
ndf <- na.omit(dD#KIHNA) % Fi <

ndf

daBbb <- as.numericndf[,1)#ndfl,1] % #7122 H#a

daCcc <- as.numeric(ndf[,2])#ndfl,2] % FrF 12 25 H#a

A4 <- ts(daBbb)
B4 <- ts(daCce)
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par(mfrow=c(4,2))

ts.plot(A1,main="A1")
ts.plot(B1,main="B1")
ts.plot(A2,main="A2")
ts.plot(B2,main="B2")
ts.plot(A3,main="A3")
ts.plot(B3,main="B3")
ts.plot(A4,main="A4")
ts.plot(B4,main="B4")

Tixat—&—2 b
par(mfrow=c(2,2))

plot(A1,B1)
plot(A2,B2)
plot(A3,B3)
plot(A4,B4)
IR roui p2-bi) - X
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> daBbb <- as.numeric(ndf[,1])$ndf[, |FRFLE:
> daCce <- as.numeric (ndf[,2]) ndf[, 2| FHFLE
o 7
> A4 <- t3(daBbb) o e e T e o
> B4 <- ta(daCec) " eho oo 0 oRd 0 ado
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> par (mfrow=c(2,2))
o -
. plot(Al,B1) ] 3 .
> plot (&2,82)
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0 3
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dev.off()
par(mfrow=c(3,2))

datall <- read.table("C:/20191220/20191220-0022/20191220-0022_13.csv", skip=6,
sep=",", nrows=6000)
bispec(datall$V2)
datall <- read.table("C:/20191220/20191220-0022/20191220-0022_14.csv", skip=6,
sep=",", nrows=6000)
bispec(datal1$V2)
datall <- read.table("C:/20191220/20191220-0022/20191220-0022_15.csv", skip=6,
sep=",", nrows=6000)
bispec(datal1$V2)
datall <- read.table("C:/20191220/20191220-0022/20191220-0022_15.csv", skip=6,
sep=",", nrows=6000)
bispec(datall$V2)
datall <- read.table("C:/20191220/20191220-0022/20191220-0022_17.csv", skip=6,
sep=",", nrows=6000)
bispec(datall$V2)
datall <- read.table("C:/20191220/20191220-0022/20191220-0022_18.csv", skip=6,
sep=",", nrows=6000)
bispec(datal1$V2)
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dev.off()
par(mfrow=c(3,2))

datall <-
sep=",", nrows=6000)
autcor(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)
datall <-
sep=",", nrows=6000)
autcor(datall$V2)

R Roui 32-bit
774 BE WIZE MM

read.table("C:/20191220/20191220-0022/20191220-0022_13.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_14.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_15.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_15.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_17.csv",

read.table("C:/20191220/20191220-0022/20191220-0022_18.csv",

skip=6,

skip=6,

skip=6,

skip=6,

skip=6,

skip=6,
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TIMSAC for R package
et EEMZE AT November 1, 2006

TIMSAC(TIMe Series Analysis and Control program package) 1%, #teElF-EERT

JEIT TS SRS — & O, TR, HEORDORENT 1T T LSy
VT

TIMSAC ZFORTRANTCE 727 v 7 7 ATT N, =2 —F—0NIEK L

FORTRAN, C, Java 7 a /77 AMZZDI7A 77 V&) 735281280, &

DWNGWEREENEH S E LT,

PNA Ay BV DR B
bispec() : /XA A2 FLOFHE

H CFE B o fEAT B 2K
autcor() : EHHEIC L5 H OO BBIEORE

3) TIMSAC for R package

http://jasp. ism. ac. jp/ism/timsac/
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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.
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1)1‘»115;;::«711‘ var A numhvco-vqp mean AN Farcoef pg var ARG B arcoef pp mean

7.67036177514456 1.66051177547
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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
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TIMSAC(TIMe Series Analysis and Control program):mulnos#fIfALT
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