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> AirPassengers

Sl g Sedla V)

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
1949 112 118 132 129 121 135 148 148 136 119 104 118
1950 115 126 141 135 125 149 170 170 158 133 114 140
1951 145 150 178 163 172 178 199 199 184 162 146 166

> plot (AirPassengers)
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data(AirPassengers)

AP <- AirPassengers
par(mar=c(3,4,1,1), ps=15)
AP.decom <- decompose (AP)
plot (AP.decom)
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- Sl Sl 5 Sy oty bodls Joas F.)
> link <- "C:\\Said\\R_files\\data\\debit.txt"
> my.data <- scan(link)

> my.ts <- ts(my.data, start=c(1970, 1), frequency=12)
> plot (decompose (my.ts))
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> link <- "C:\\Said\\R_files\\data\\debit.txt"
> my.data <- scan(link)

> my.ts <- ts(my.data, start=c(1970, 1), frequency=12)
> plot (decompose (my.ts))
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> link <- "C:\\Said\\R_files\\data\\debit.txt"
> my.data <- scan(link)

> my.ts <- ts(my.data, start=c(1970, 1), frequency=12)
> plot (decompose (my.ts))
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> link <- "C:\\Said\\R_files\\data\\debit.txt"

> my.data <- scan(link)

> my.ts <- ts(my.data, start=c(1970, 1), frequency=12)
> plot(decompose (my.ts))
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> link <- "C:\\Said\\R_files\\data\\debit.txt"

> my.data <- scan(link)

> my.ts <- ts(my.data, start=c(1970, 1), frequency=12)
> plot(decompose (my.ts))
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> x <- rnorm(100) # iid N(0,1) random variables.
> par(mar=c(4,4,2,2), ps=20)

> plot.ts(x, col="blue")

> points(x, col="forestgreen")
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n <- 200

x <- 1:n

ran.walk <- cumsum(rnorm(n))
par (mar=c(4,4,2,2), ps=20)
plot(x,ran.walk, typ="1")

ran.walk
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par (mfrow=c(2,1))

par (mar=c(4,4,1,1), ps=15)
x <- rnorm(100) # iid
plot.ts(x)

acf (x)
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v <- rnorm(200) # iid

x <- cumsum(v) # random walk
par (mfrow=c(2,1))

par (mar=c(4,4,1,1), ps=15)
plot.ts(x)

acf (x)
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vx (k) = Cov (Xptk, Xt)
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