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> adf.test(diff(x))

Augmented Dickey-Fuller Test

data: diff(x)
Dickey-Fuller = -3.8456, Lag order = 4, p-value = 0.02169
alternative hypothesis: stationary

> Box.test(diff(x))
Box-Pierce test

data: diff(x)
X-squared = 8.7627, df = 1, p-value = 0.003075
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> fit2<-arima(x,order=c(3,1,0),transform.pars=F,fixed=c(NA,0,NA))
> fit2

Call:
arima(x = x, order = c(3, 1, @), transform.pars = F, fixed c(NA, 9, NA))

Coefficients:
arl ar2 ar3
0.3423 0 -0.4028
s.e. 0.1057 0 0.1051

sigma”2 estimated as 4976: 1log likelihood = -403.29, aic

1.3 FDNMA BB 1939-1945 AR J€ R 45 i) B

> fore<-forecast(fit2,h=7)
> fore

Point Forecast Lo 80
1939 1840.290 1749.891
1940 1872.467 1721.153
1941 1817.428 1616.673
1942 1778.735 1554.831
1943 1752.531 1516.251
1944 1765.729 1521.171
1945 1785.831 1530.877

Forecasts from ARIMA(3,1,0)
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1.4 AR

x <- read.table('C:\\Users\\13453\\Desktop\\data5_3.txt',sep = '\t',header = TRUE)
x <-ts(x,start = 1867,frequency = 1)

par (mfrow=c(1,2))

plot (x)

plot (diff (x))

adf.test (diff (x))

Box.test (diff (x))

acf (diff (x))

pacf (diff (x))

fitl<-Arima(x,order=c(3,1,0),include.drift=T)

fit1l
fit2<-arima(x,order=c(3,1,0),transform.pars=F,fixed=c(NA,0,NA))
fit2

tsdiag(fit2)

fore<-forecast (fit2,h=7)

fore

par (mfrow=c(1,1))

plot(fore)

lines (fore$fitted,col=2)



	CH5习题
	确定该序列的平稳性
	选择适当的模型拟合该序列的发展
	利用拟合模型预测1939-1945年英国绵羊的数量
	代码


