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Question

e Does It matter whether statistical software
IS created within a commercial or an
academic environment?

* Yes it does...



On the other hand ...

* there is no reason why we should treat
academic software any differently from
commercial software.

* both types should:
— comply to the same quality standards;
— be easy to use;

— be cost-effectively produced, maintained, and
Implemented,;

— be distributed using sound marketing principles;

— offer a real, measurable “added value” resulting In
positive returns for the consumer and the producer.



* Academic software should be managed as if it were a
commercial product

* The observation that most academic software projects
are free of charge, does not imply that the process of
academic software development (incl. maintenance and
publishing) is not bound to the basic laws of economics -
applying to both costs and benefits.

* The costs are mainly associated with production,
Implementation, and dissemination. The benefits of
dissemination on the other hand, are not virtual but real
and measurable: e.g. in terms of increased funding for
future research and development.



This paradigm implies that
academic software...

* should be “leading”

(making sure that commercial software is improved and adopts new
methods)

* development should make “business
sense”

* production, maintenance, and publishing
should be “creditable”



(Very Simple) Business Model

for statistical software
development, maintenance,
and distribution
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Now, what about the papers?
Do we want them to be part of the business cycle?




Problems — part 1

Do we want Papers to be part of the
business cycle?

— Itis hard to compete with the publishing industry
— Open-access publishing on the internet is ‘disruptive™
— Cartel strategy employed by commercial publishers

Cost of creating a paper*

(published in an international peer-reviewed journal)

Cost of dissemination of a paper

(Ginsparg Index*)

Cost per unit of |mpact

(expected citation rates* SCI, SSCI,



Example (closed-access world)

* Cost of producing paper: 15 000 €
* Dissemination cost: 15 000 €

* Expected citation rate (mathematics,
2004) = 0.06

* Total cost per unit of impact =
(30 000 €/ 0.06) =500 000 €



Problems — part 2

* Agency problems

— Individuals need positive incentives to do what is best
for the community

— Make software development & maintenance count

* Meta-data Is required and must be

maintained
— technical, usage, educational, ...



R Framework

Building interfaces from meta-data
IN
wessa.net



Example

* Let’s create a Bivariate Kernel Density
module (based on an R package) that
makes Business sense.



Input of Data & Parameters

Specification of Data Input

Allow users to specify a subset of the dataset (from - to)

Yes

Allow users to specify the width and height of charts

Tes

Allaw users to specify the minimum and maximum value of the
y-axis

D Yes

Default Chart Title

|E.ivariate Kernel Density

Default X-zxis Title |x
Default v-axis Title hr
Number of datasets | Z datasets A

Default dataset 1 (x)

|88.6 F1.693.384.380.6 75,269,782 694 83,31

Default dataset 2 (y)

|20 161981584 17.115514,7 17,1154 16.2 15

Default dataset 3 (2)

Mumber of parameters

7 parameters et

Default value {parl) or comma-separated list |50

Label of parl |xgridsize
ToolTip of parl |

Default value (parz) or cornma-separated list |50

Label of parz |\,rgridsize
ToolTip of parz |

Default value (par3) or cornma-separated list |IZ|

Label of par3

|xbandwidth<br>(zero to use default)

ToolTip of pard

Default value (pard) or cornma-separated list

[o

Label of pard

|\,rbandwidth<br>(zero to use default)

ToolTip of pard

Default value {par3) or comma-separated list

o

Label of parS

|cnrre|ation<br>(zero to use actual carrelation)

ToolTip of pars

Default value {parg) or comma-separated list

br.h

Label of para

|disp|a5r contours<br={Y/ M)
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R code with input validation

Source Code of R Program bidensity (*)

arl <- as{parl,"numeric')
ar? «<- as(par2,"numeric')
ar3 <- as{par3,'"'numeric')
ard «<- as{per-ﬁl,"numeric"}
ars <- as{pars,"numeric')
library("Genkem')

if (par3==0) par3 <- dpik(x)
if (pard==0) pard <- dpikiy)
if (parS==0) parS <- cor(x,vy)
if (parl = S00) parl <- 500
if (par2 = SOEI} par2 <- 500
itmap(FIe— bidensity.png
Ki‘-‘-rﬂbur{x W, xgrl

parl, yaridsize=par2, correlation=par53,

:da op$zden, col=terrain.colors(100),
Naln=main, xlab= ®lab, ylab=vy|ab)

") contour(op$xords, op$yords, op$zden, add=TRUE)
="Y"Y points(x,y)

roma :{:}}

difile="createtable')
-table.start() »

Program Description (Text only)*

his code makes use of the Genkern package. The dataset is based on
ttp:/fexploringdata. cqu.edu. au/datasets/chirps.tab : x = temperature (degrees
yand vy = chirps per second of crickets {insects).




R code produces html

Source Code of R Program bidensity (*)

A

load(file="createtable")

a<-table.start() ..
a<-table.row.start(a) Output is inserted cell by cell...

a<-table.element(a, "Bandwidth", 2, TRUE)
a<-table.row.end(a)

a<-table.row.start(a)
a<-table.element(a,'x axis" header=TRLUE)
a<-table.element(a,par3)
a<-table.row.end(a)

a<-table.row.start(a)
a<-table.element(a,'y axis" , header=TRUE)
a<-table.element(a,pard)
a<-table.row.end(a)

a<-table.row.start(a)
a<-table.element(a,"Correlation"”,2, TRUE)
a<-table.row.end(a)

a<-table.row.start(a)

a<-table.element(a, "correlation used in KDE", header=TRLUE)
a<-table.element(a,pars)

a<-table.row.end(a)

a<-table.row.start(a)

a<-table.element(a,'"correlation{x, yv)",header=TRUE)
a<-table.element(a,cor(x,y))

a<-table.row.end(a)

e el L el
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Meta-tags, links, citations

Specification of Output Page

allow users to specify the type of output (html, Wword, Excel, ...}

Tes

Mame of page

|bidensit3r

Main Title

[Bivariate Kernel Density Estimation

Caption

|Ehivariate Kernel Density Estimation - Free Statisti

Description

This free online software (calculator) ~
computes the Bivariate Kernel Density
Estimates as proposed by Avkroyd et al

(20023, The resolution of the image that is
generated is determined by xgridsize and
varidsize (the maximum value is 500 for both
axes). You may opt to have the contour lines |+

Kerwords

statistics software, free online calculator,
kernel density, contour plot, regression,
correlation, bivariate kermel density

Menu Label
This field is inactive because the software has been published on
January 12 2006 16:27:26.

Bivariate Density

Menu Description
This field is inactive because the software has been published on
January 12 Z006 16:27:26.

computes Bivariate Kermel Density Estimates

Citation of statistical methodology or applied worlk - 1.

Lucy, O, Avkroyd, R.G. & Pollard, &.M.(2002)
MNom-parametric calibration for age estimation.
spplied Statistics 51(2); 183-196




R Version, Category, Author

R wersion |R-2.4.1
Category |Descriptive Statistics - Ungrouped - Bivariate
Cormrmand | Build User Interface

Send output to

|E-ru:uwser Blackwhite v

Source (publication)

|Luc:1,r, O. Aykroyd, R.G. & Pollard, &.M.(2002) MNor

Authaor

|auth|:|r's name goes here

Subritted by*

|m1,remai|@m3rh|:|st.tld

E-rnail*
- o

2zpizp

Submit Program




Editor's screen

RNt Submissians waiting for appraval

Bwthor Home Page | Upload  RData | Brquest Library

Harme Hodded Fublnbied ]

Il mbi Sachember 14 2004 03:10-00. |fet grlblishad e | i | prabilid®
ISET rel  ma Jarvasry (F9 2006 03:27:00, it gt abend wime | et | prabliah
JSEL_fegurel. sasg Parviary 09 2006 02:46:31, ripd, it Peied i | i | putlish)
Him el Wmrmn manp larmiary 08 2007 06:39:17. rob problinked wiem | edl | oty
SRW 1 maie bty 06 2006 10:00:50,  [nedt cobBishad g | @it | geltlish
DR maap Jarvgwry (9 2006 05:07:00,  |not pablinhed wime | et | prablak
ALk arivs wasp Darvasry 04 2006 0510142,  |not published wign | adit | pablish
SamTel wadp larmiary 15 2006 14:15:45. ol bl abed e | e | prabdaly
SimnTelE Wiy Jalvadry 14 2006 17:16:08. |t geoblished wigw | 80 | prablish|
SmTewtd wanp Jaranry 14 2006 150504, not pratlinbed wigw | gt | pabinh

backtabackblift wisp

Dl 6 08 2007 Od:AZ:48,

Ostobier 16 2004 15:17:04

wign | @it | prablis®

been iy A g

Jarmisry 08 2007 064707,

Janisary 12 2006 1612726

wiee | e | pablal

DOMSTAD . mAsD

Pariary 14 2006 17:30:38,

ot proltlisbend

wiew | Wit | pubiist]

boohitragplat maip

larnry 08 2007 07:10-33,

October 10 2006 b-&5-24

wipm | odit | robind

CEL ol i 1Y)

Jfra by OB 2007 Q7:12:0%,

etodier 10 2004 Qdoa5:18

i | @ | i

borcaxln masp

Jaresry (0 2007 071604,

Dectoshier 00 2006 14:15% 02

wim | mot | peabhad]

I e

Paruary L0 2007 0338221,

Ociober 08 20048 14112000

wigs | wdit | pablist

The framework creates
the Rmodule when
the editor clicks publish

£l mais lariary 03 2006 04:53:07. rol problibed e | e | ot
el T Cefobir 06 2006 10:34:04,  |September 0 2006 3544130 | vige | 8t | gt
coft wasp Jarmmry (3 2006 0d:58:30, gt pealthahad wime | et | prabliak
choud mass Darvawry 0Z 2007 18:52:04,  |Ociober 0% 2008 08:18:11 wign | adit | pablis
Aeridy wadp Detabed 06 2006 10:43:27. Janiary 08 2006 17:04:32 Wi | o | push'\-l

durn.wasp

Movember 01 2006 07:33:28

. |not published

wview | edit | publish

edauni.wasp

October 06 2006 10:45:59.

October 03 200

6 16:06:28.

wiew | edit | publish

Frtdestra s o adp

Ochobeir 06 2006 LE:21:5E,

Oectober OF 2006 0rR:01:-35

i | it | jputdish)

Hidnbrgamme maig

Cetaber i 20046 13:30:73,

Otober OF 2006 06:01-48

g | odit | prabind

it ndrLwaES

Qe 06 2006 18:0L:40,

Ostobier 07 2004 09:01:58

il | @it | patdih

Friditriogivhe masp

October (6 2006 17:12:50,

Gotober OF 06 k0211

wime | edet | prabhah

Fridistrnaghin. mass

Ochobeer 06 2006 1740221,

OxcAobier OF 2006 09102228

wign | wdit | pablish

FrtdritrTiare maif

Oetabed &5 2006 004748,

Sephember 06 T006 14:41:18.

wiem | et | prabdad

frdrtrpd RN ma e

Crtbei 06 2006 18:30:50.

Grtober OF 2004 0):02:36

wigen | @it | poblsh

Frtdistrwmbul mesp

Cretober (6 2006 10:31:00,

Crctober OF H006 070340

wiem | gt | prablinh

harmell_davies wiss

Citobar IZ 2006 16:30:11,

January 21 2006 L0iLd0l4

wigw | it | pablish

B [t E e B a3

Wgwginbear 16 2006 15:05:01

Sephembear 20 T00% 06 27129,

wigin | st | peaitbad

B ¥ PO B 1 ST BN S D

Ccrsbeid D8 2006 L1:17:00,

Saphermnbar 29 2006 ST 41114,

wige | @0t | pablish

b ppothesimesnd manp

Cickobpr [ 2006 11:19:59,

Sophember 20 2006 14 0621,

wigm | gdit | prablnk

el nal e PR T 1)

QS 06 2006 L1:TL:09,

Settnmber 29 2006 OB:ded.

wign | it | prabilish

i i peiith # 34 3w G i 3

Rowamibesr 02 2006 17176,

wiees | ede | prabhakh

1 ¥ PO/ B 1 ST el S

Wawterbier 02 2006 05:16:4
IEumr 02 2008 08:00:4D.

Movamiber DI 2006 17118203,

Wi | it | jputdish)

e Ty
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Homepage

Home Page

Equation Plotter

Time Series Analysis
Financial Databases
Multiple Regression
Descriptive Statistics
Statistical Distributions
Heae Pape Hypothesis Testing

Equatiss Flstbor
Tim Hes Analyss

L] Mochde

Financial Databasns
e Regres gham
[ T3 ive Skad
Shatisticad st
[

Azadumic cikatione

Laaesn ews

Archive (old versssas)
g

About Was

Blachd whate

Blus Thems

DL Fesae Faatgazs

Toggle underline

Sprver stabss pagse

Hestery
Ellustrated bastary kst

Descriptive
Statistics
Software

R modules




Descriptive Statistics page

*ulupl:
Na=rApk

| L
ppathmals Tratinng

Unyruuped By

rantral TRoARney . I ——

hiliky

Lul
hinments Tnanls nnAdnsrline

ke SRurlue GArunr atxhis pRns

Hirburp lixrl
Fllnakrwtad hizharep 1ot
muarilax

Correlation
Rank Correlation
Simple Regression i i qu im:
i autocorrelation, mode
Bivariate Density
AREIHIUQII FRDITKE LUrreidoiwiai

Box-Cox Linearity Plot

Linear Regression Graphical imple Linear R i T = 3 1 and various diagno
Model ¥alidation larative D

Back to Back Histogram cormputes the Back to Back Histograr (sormetimes called Bihistogram) for a bivariate data




Bivariate KDE (R Module)

|3 Brasiate Kernal Demsiny Estimation - Free S1atistics sed Forecasting Seftware (Cakculaters] v.1.1.71 - Moz Firetes L&
Vo patrck sy aSpanderate -

Dis [t Yew Hgoy  Goclada  Tooh |Hel

ol - > 5.‘- 'T" A i \bmvea s netlnar_badensiy e | b | |Hl

b Bevarsts Kersel Densby Eetimsati. H

: Bresrists Kemel mation - Fres

Thiw frum online veftwers (calcelator) competes the Divariabs Coresl Density Extimab
Thet res olutips o thee mappe that i generated i determesed by wgesisioe 2o pesdsize (the 2 I
¥ou may opt o have B conbzer kees and datsgeests plotted The rogre sssss ber wu dasplayed.

Azademic citafione

Samd swtput tn: Late st Mews
P + M Archive (old verstsss)

[epta W1

mgraduise
rirlsize
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[ o Lo ) Fhamings ] open Hotabak



Handling Requests

Find R module (Google)

User submits request (html form, HTTP POST)
Webserver loads R module

R module creates pre-processed R code
Webserver directs request to R server (callback)
R server invokes R engine, stores output
Webserver gets output parses through template
Webserver sends html reply to user

User fetches pictures/logfiles from R server



What do people say?

“Fantastic, this is a great resource”

“Very useful.”

“Lifesaver!”

“I think that you have done an excellent work”

“I think that having the R source code is a good idea.”

“Very simple in use, useful and nice-looking! Keep
developin it!”

“I think that a lot of help us to own job.”

‘I think that...it is great. We (my 10 year old dtr. and I)
used it for her science project--even she had an easy
time with it. Thanks so much”

..... many more....



What else do they say?

* Many useful suggestions:
—“There Is a problem to open bitmap .png files”.

* “| think that...it can be improved”
e “close itdown” e



R Modules ...

are (almost) “user friendly”

— fontsize, color, underline

— simple submission form

— output in html, Word, Excel

— text-only input (do we need to import data files?)

are “safe to use”
unlike DIE software

are compatible with any http-enabled user agent

“firewall friendly”
are used by many [satistics available, REPEC]



R Modules

are “indexable”, hence “findable”
Web lmages  Video Mews Maps more »

— hierarchy of hyperlinks . — (S ] st e
— meta tags, titles, descriptions GOU’SI‘? . =S i

— archive of old versions Web
— fast loading, pure html

“ i . " Wiessg nel - Free Slatistics and Forecasting Software (Calculators |,
make BUS|neSS/M arketl ng Se nse Wiessa nel offers free educational forecasling software (Llime series analysis) and statistics
software.

woweer wessa, et _1_20¢stalwasp - 38K - Supplemantal Resull -
Cached - Sirmilar pagas - Mole this

Harrell-Davis Quantiles - Fres Stabisbes and Forecasting Software ...
Thiz free anline software (calculator) compules the Harrell-Davis Cuantiles and sssocialed

slandard amars,
wwawessa nebireasp_harrell_davies wasp - 34k - Cached - Similar pagas - Nole Lhis
| Wore results frorm wasaw wessa.nel |

EconFapears HDQUARNTILE: Stata module for Harrell-Davis astimator ...
HOOUARTILE: Stata module for Harmell-Davis eslimator of guantiles. Micholas Cox ().
Statistical Software Components from Soston College Deparment of ..
eonpapers.repec. orgfsofiware/bocbocoders 449501 him - 9k -

cached - Similar pages - Mole this

EconFapears: Statistical Software Componants

Statistical Software Components. from Boston College Department of Economics ..
HDOUARTILE. Stata module far Harmmell-Davis eslimator of guantiles Downloads ...
pronpapars. repac. orgfsoftware/boc bocodesdatault? hitm - 22k -

sached - Similar pages - Mole Lthis

HOOUANTILE. Stata moduls for Harrell-Davis estimator of quantlas
HOGUARTILE: Stats module for Harrell-Davis aslimator of guantiles ... Software component
provided by Soston College Department of Economice in 1g S8nes ..

idaas. repec.orgic/bocibocode/sd 49501 Wml - Bk - Cached - Similsr pages - Mole this

IDEAS Statistical Software Components, Boston Colleas Department ...
Statistical Seftware Companents. Conlact information of Bostan Collage Deparment of ...
HDQUANTILE. Stats module for Harrell Du\rls eelimator of quantiles ..

idezs repec.orgfe/bocbocode htiml - 45k - Cached - Similar pages - I..-. Lhig




R Modules have “impact”

Raf-co ercial (academic) use of thiz 5 ware 15 fr o ] [-T: | in return is to eite this

Australia

Annales Zoolegici Fe
Luantatutkir

o
Zhi




R Modules ...

Part of menu in right panel

W

Server status page
History list

& laluc kwialth

Illustrated history list
Edit R Code

Chard aplsons

* can be changed
on the fly

1= arl[q] +

Ir 0 == |I 11




R Modules ...

* feature session management:
—“‘remembers” datasets
— maintains “history lists”

Delete histary
Module Cormrmand
8:53:45 -0600 Univariate Explorative Data Analysis Print | word | Excel | Blog this | Delete

0&00 Random Mun 3 ator - Log-Mormal Distribution Print | Word | | | Blog this | Delete

1600 Randarn Mumber Generatar - Marmal Distribution Print | Wword | Excel | Blag this | Delete

, 08 Feb 2007 07 S -0600 Start of session




Thu, 06 Feb 2007 08:53:45 -0600: Univariate Explarative Dats Analysis
Blog this | Delate this tem

Raw Inpuk Far B-2.3.1: input
Raw Cutput of R-2.3.1: output
Computing tme; 5 seconds.
R Server: 'Herman Ol= Sndreas Wald' @ 193,190,124.10:1000

Descriptive Statistics
# observations 144
L2} lirl mum

a1

median

Thu, 08 Feb 2007 08:0L:04 -0600: Random Number Generabor - Log-Mormal Distribution
Blog thus | Del=te this tem

Raw Inpuf for A-2,3.1: input
Raw Sutput of R-2.9.1; autput
Computing Hme: & seconds.

R Server: "George Udny Tule' @ 193.190.124.7:51

Faramsater =l 2 x3 x4 A3 mEk R B x9 =10
{sD) (50 (=0} (=0) (SO) (SD) (SD) (S0) (30 (=D)

# simulated valuzs 100 100 100 100 100 100 100 100 100 10C

Erus mean u] u] 1] 1] 0 [ L u] u] 1]

About Wessa.net

BlackkWhite

Blue Theme
Mormal Fontsize
Increase Fontsize
Decrease Fontsize
Toggle underline

Server status page
History list
Tllustrated history list




In Future, R Modules wiill...

allow your work to be archived*

work like a blog (can be referenced in published
articles)

feature discussion

collect additional meta-data

* about usage

e discussion

* ‘taxonomy’
allow you to reproduce your computations
(compendium)

allow you to reuse the code and meta data to
create derived works

*feature under development



Compendium

* An electronic Article that includes the Data
and Software to reproduce the results?

* An electronically archived Computation
that includes the Data, Meta-data, and
Software to reproduce, and reuse It?
Meta-data contains discussions, and
information about usabllity & findability.
It makes the compendium a tool of
collaboration and dissemination.




ould we make computations
reproducible for anyone?

|2 Tome Sexius Anahpis and B Apy With R Examples - Second E@tiss - Wezilla Faofox Iﬂ@ﬁ
Fin [ Yew  Higlore  Boolmada oo Hel Vi1 patrck messadpandera ke -
i - . -5:"" i‘ B i M mma ok [t acksholfer ol B Rchaphet = k| G-

& Tirm Sarian Arsshvsin and [ dppbcatin... | Blog s Share Statistical Conputubiona ... B Tme Surien Amabysin and 1k Apsl- L] -

Time Series Analysis and s Applications: With R Examples

BATA  ERRATA WE IR §-58  RCODE (Ch 6] | ASTBA  LIMES

Thiz paga can ba found at Pitt and Statll, The wab servar &t Pitt is in @ histonc landmark calked the Cathadral
of Laaming. Tha Cathadral is not the bast place o keap a wab sorver becasa of the constant marteanance that
requres power outages; this typically heappers on wesbends and in the =ummer, Corsequently, if poufre going ko
bookmark: this pages, you may want to, at Isast, bookmerk the ore at StatLib

w Getting Started With B Front Cavar Time Series
e e e Analysis and Its
Applications
With K Examples

Diats Filed

1 s Infnrmatien

Robert H. Shumway
David 5. Stoffer

Fraface / Tabks of Contents
dpningars Sita far tha Taxt
tapad wiahsita Tor First Edition

|'F S
{1

Errsts & CRanlfications

Errats

ar Divissg tas Faaaks

Chnate Cheeoss Donnct 2007

Bl rrt | rean iF ok 1 Previois L Hghlght g8 ] Wsigh o

i, Dewvirs) 199wamengs |G Opeq Mobshadk




Yes, we can...

This free online software (calculator) reproduces Example 6.5 (Prediction, Filtering, and
Smoothing for the Local Level Model) in Shumway R.H., Stoffer D.5., Time Series Analysis and

Its Applications {Znd ed. with R examples). The module includes all necessary functions to
reproduce their results (Kfilter.R, Ksmooth.R, and ex65.txt). In addition, some hard-coded
numbers have been replaced by user-defined parameters.

A Tams Series Smabyss and Iks Appl |

-r|r- s and

. Load Module
Send output to:
= C - thin e I T e . H B b...m
Elue - T Sevis Anaiyss
This frue online seftware (calcelainr) reproduces Exampie [Prediction, Filterisg, amd Fi o

7 . "o ; : Flltigte et
Mumber of values (- } Sm';';ﬁ'lzlr:;:r."‘ L"’”‘"""'hr““ m T " -G [ — :tu ™
P = 1 d

et st ool s
Hepethesas Tllllnu

Time Series
Analysis and Its
Applications
With E Ex.!mpl::u

= Academic citations
Send oubpet bz Latnst b

Seed (? Brawar Bl - C harts whitn [ Archiva fald varsiems)
{ } HMumber of walses (7} Faq

- : S

Gead (F) Hlug Theme

" rigeaipll 26
Ehal’t Dptiﬂns In:r-llll.::::llﬂ

Chart sgtions DeLrea e Faatsize
Width: . Smrver stabms page
by Bt

Tagals undsrling
Height: 4010 Hlustrated bastery hrt

-

rhiniFur Conperts

I

| M w “if'I'wa.l"‘-'ilf"1"’.|'J'ﬂ.*r"|!'ﬂI"'l

Fobert H. Shumway
5, Stoffer

Compute

and Ha Applications [+1.0.3] n Fras
i

The B cale b3 baged 4

Shurrmar B.H., Stoffar D.5., Time Seris Analpsio ard e Spplicrtians (2nd ad. sith R sxsmplel, Springar,
pull

{2Znd ad. mith E sxamplml, URL
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and when we Blog the computation...

[ Tme Series Anatysts aset e Applications [Edition 2 WHh B Exampies] - Fros Statistics and Feracasting Saftwasa [Calcetators) v.1.1.21 - Wezl... | = || Ed |
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Blog this

- Tirme ¥ Applications Print | Wor || Blog
this | D

and Its  Print | Waor | | Blog
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...and submit meta information...

kalman filter

[ 1§ Baog B Share - Frea Searhstics and Forecasting Seftware (Calculaters) G|

Collecting additional
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computation (comma-delimited ke: ds unknaun

ii Blog B Shane -

sirmulated, random series

reproduction, education, illustration

About Wessa.net

Blaciks whate
Blus Thems
Wl Faasize

‘our Comments

ol opf o2 1 | Write a comment, and edit later
with an online wordprocessor

patrick

Establish ‘ownership’
nchp3k (you or someone else)

Blog this!




...we get a “citable computation”
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& Blog & Share Statistical Computations at FreeStatistics.org - Mozilla Firefox
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File Edit ‘Wiew History EBookmarks Tools  Help
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[l

an be found in tl

parl <— a=.numerici{parl)

pard {— as. humsricipar?)

Kfilter = function(num.y. & mul.Sigmal.Fhi.cQ.cR){
Q=1 (=0 ) %*xc0

R=t (cR)#%%4cR

H=num+1

nseries=ncol{as matrix{y))
yobs=matri=z(0 W, nseries)

vob=[2:H, ]=v # wobs
Ep=vector('list' H)
Pp=vector('li=st' H)
gf=vector('list' H)
Pi=vector('list' H)
innov=vector('list'.

=f[[1]]=mul

iz v with first rov=zero=
# Zp==_ t"{t-17}

# Pp=P_t"{t-1}

# =f=x t"t

# Pi=x_t"t

HY # innovations

sig=vector( ' li=st' H) # innov var-cov matrix
like=0 # -logi{likelihood)

]
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» Search « » Edit « » Post Comment « » Reproduce « » Reuse «

Time Series Analysis and Its Applications, example 6.5

Hodule
Title prodi ft. : i : i i an ! icatio (Editicon 2: With R E

This blog post is about Y'Time Series Analysis and Its Applicationsy' (2nd edition with R exarmples), Shumway and Stoffer, example 6.5

(gt prreeiveel by : ...which contains the output, the data,

Computing time: 2 seconds,

R Server: 'George Udny Yule' @ 193.190.124,7:581 the SOftware, and the meta_data.

= produced by software:
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Analysis of Journals, Blogs, and Discussion Boards

Focusing on similarities and differences
Delivery method: text, audio, or video

Journals
. . . Genesis: F'Elrsu_nal_ reflection
Dissemination of Al e
Science < Conclusion
Blogs Discussion Boards
. e caoPenorel P R
Sharing results i personal nierest question (commentary)

[

quickly -

v

Education

http://moodle.org/mod/forum/discuss.php?d=44830



New types of MDB-driven
applications

Automatic creation of reference manuals
(with cross-linking)

On the fly Casebook creation

Feedback administration system

— Usabillity (GUI)

— Bug reporting

— Citation tracking

— Refereeing

MCMC Queuing (performance statistics)

Collaborative Research & Learning (intelligent caching)

Compendium Publishing



Future development

Queue Management for MCMC

Special apps require special Ul:
— Rich (Rpad-like) GUIs for graphics
— Zelig
Data import (SPSS, SAS, ...)

Upload of large databases (=> dataframes
always available)

Sweave Integration
RSS/Atom support (keyword dependent)



