Parameter estimation:
Recruitment
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Objectives

» To fit an AR(p) model to recruitment (numiber of new fish) for a
period of 453 months ranging over the years 1950-1987.

» Use Yule-Walker equations in matrix form to estimate parameters of
the fitted model



rec {astsa}

» Recruitment (humber of new fish) for a period of 453 months ranging
over the years 1950-1987.

» Monthly time series
» Source: “astsa” package

Shumway, R.H. and Stoffer, D.S. (2000)
Time Series Analysis and its Applications
With R examples
Third Edition
Springer




Recruitment time series
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ACF and PACF
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The parsimony principle

» Choose ‘simplest explanation that fits the evidence’
» Simplest of competing theories is to be preferred
» PACF = AR(2)

» Yule-Walker equations in matrix form



Code

» ar.process=rec-mead
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What We've Learned

» Fitfing an AR(p=2) model to Recruitment
(humber of new fish) from ‘astsa’ package
using Yule-Walker equations in matrix form



