Assignment-6.R
to_on
2021-05-18
setwd("/Users/to_on/Desktop/BE TU (26)/EE435")
library(quantmod) 
## Loading required package: xts
## Loading required package: zoo
## 
## Attaching package: 'zoo'
## The following objects are masked from 'package:base':
## 
##     as.Date, as.Date.numeric
## Loading required package: TTR
## Registered S3 method overwritten by 'quantmod':
##   method            from
##   as.zoo.data.frame zoo
library(fBasics)
## Loading required package: timeDate
## Loading required package: timeSeries
## 
## Attaching package: 'timeSeries'
## The following object is masked from 'package:zoo':
## 
##     time<-
## 
## Attaching package: 'fBasics'
## The following object is masked from 'package:TTR':
## 
##     volatility
library(sn)
## Loading required package: stats4
## 
## Attaching package: 'sn'
## The following object is masked from 'package:fBasics':
## 
##     vech
## The following object is masked from 'package:stats':
## 
##     sd
library(PerformanceAnalytics)
## 
## Attaching package: 'PerformanceAnalytics'
## The following objects are masked from 'package:timeDate':
## 
##     kurtosis, skewness
## The following object is masked from 'package:graphics':
## 
##     legend
library(car)
## Loading required package: carData
## 
## Attaching package: 'car'
## The following object is masked from 'package:fBasics':
## 
##     densityPlot
library(tseries)
library(forecast)
library(fGarch)
#install.packages("MTS")
#da=read.table("m-unrate-MIILIN.txt",header=T)
#x=cbind(da$MI,da$IL,da$IN)
#ccm(x)
#x=log(x)
#zt=diffM(x)*100
#colnames(zt)<-c("MI","IL","IN")
#MTSplot(zt)
#ccm(zt)
#VARorder(zt)
#m1 <- VAR(zt,p=2)
#MTSdiag(m1)
#m2=refVAR(m1, thres=1.645)

#detach("package:MTS", unload = TRUE)
#require(vars)
#varfit=VAR(zt, p=2)
#summary(varfit)
#impresp=irf(varfit)
#plot(impresp)

#Question2
#require(MTS)
#da2=read.table("m-m1cnwti.txt",header = F)
#zt=cbind(da2$V1,da2$V2)
#colnames(zt) <- c("M1","price")
#MTSplot(zt)
#ccm(zt)

#VARorder(zt)
#m1 <-VAR(zt, p=3) 
#MTSdiag(m1)
#m2=refVAR(m1)

#detach("package:MTS", unload = TRUE)
#require(vars)
#varfit=VAR(zt, p=3)
#summary(varfit)
#impresp=irf(varfit)
#plot(impresp)

#varfit.prd <- predict(varfit, n.ahead=6, ci=0.95)
#fanchart(varfit.prd)
#summary(varfit.prd)
#fevd(varfit, n.ahead=6)
