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K * 1> summary(glm(formula = y ~ t))

:7 b -_-_/ Deviance Residuals:
oS Min 10 Median 30 Max
B & -2.1295 -1.583 -0.0817 0.9860 2.0188

2010 | Coefficients:
Estimate Std. Error t value Pr(>|t]|)
(Intercept) -414.5655 71.4761 -5.80 6.6e-06
t 0.2339 0.0357 6.55 1.1e-06
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package L\BL\B3H B

library(dlm)
library(KFAS)
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model
{
Tau.Noninformative <- 0.0001
Y[1] ~ dnorm(y[l], tau[2])
y[1l] ~ dnorm(0, Tau.Noninformative)
for (t in 2:N.Y) {
Y[t] ~ dnorm(y[t], tau[2])
y[t] ~ dnorm(m[t], tau[l])
m[t] <- delta + y[t - 1]
}
delta ~ dnorm(0, Tau.Noninformative)
for (k in 1:2) {
tau[k] <- 1 / (s[k] * s[k])
s[k] ~ dunif(0, 10000)
}
} 2015-03-19 ERIIT—5 DHHETIL 33/42
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