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Decomposition of multiplicative time series ~ data(AirPassengers)

= - > AP <- AirPassengers
o
O 2 A
> [Te)
5ol > par(mar=c(3,4,1,1), ps=15)
o @ |
© gl > AP.decom <- decompose (AP, "multiplicative"
g
V_
g s > plot (AP.decom)
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F(z1,29,...,2,) = F(x1)F(x9) ... F(x,)

‘Identical Independent Distribution
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> x <= rnorm(100)
> par(mar=c(4,4,2,2), ps=20)
> plot.ts(x, col="blue")
> points(x, col="forestgreen")
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