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2 seasonalize

deseasonalize Deseasonalize a Time Series Given Seasonal Indices

Description

Deseasonalize a Time Series Given Seasonal Indices

Usage

deseasonalize(data, indices, sl, season_labels = NULL)

Arguments
data A numeric vector or ‘ts object of original data.
indices A numeric vector (or data.frame column) of seasonal indices of length ‘sl‘.
sl A positive integer giving the seasonal period.

season_labels Optional character vector of length ‘sl‘ giving labels for each season.

Value

A data.frame with columns: Observation (index), Season (label), Original (rounded original data),
Deseasonalized (rounded).

Examples

data <- as.ts(rnorm(48, mean = 100, sd = 48), frequency = 12)
sl <- 12

si <- SI(data, sl)

deseasonalized <- deseasonalize(data, si$Seasonal_Index, sl)

seasonalize Seasonalize a Deseasonalized Time Series

Description

Seasonalize a Deseasonalized Time Series

Usage

seasonalize(deseasonalized, indices, sl)

Arguments

deseasonalized A numeric vector or ‘ts‘ object of deseasonalized data.
indices A numeric vector (or data.frame column) of seasonal indices of length ‘sl‘.

sl A positive integer giving the seasonal period.
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Value

A data.frame with columns: Observation (index), Season (label), Deseasonalized (input), Sea-
sonal_Index (from ‘indices‘), Seasonalized (output).

Examples

data <- as.ts(rnorm(48, mean = 100, sd = 48), frequency = 12)

sl <- 12

si <- SI(data, sl)

deseasonalized <- deseasonalize(data, si$Seasonal_Index, sl)

seasonalized <- seasonalize(deseasonalized$Deseasonalized, si$Seasonal_Index, sl)

SI Seasonal Index for Given Univariate Time Series

Description

Seasonal Index for Given Univariate Time Series

Usage
SI(data, sl)

Arguments

data Univariate Time Series Data

sl seasonal frequency

Value

error

Examples

{

library("seasonalytics")
data<- as.ts(rnorm(48,100,48))
sl<- 12

Result <- SI(data, sl)
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