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InterNL Time Series Intervention Model Using Non-linear Function

Description

Time Series Intervention Model Using Non-linear Function

Usage

InterNL(Data, Time, TSModel, TSOrder = NULL, NLModel, InitialNLM)

Arguments

Data Time series data

Time Point of intervention

TSModel Time series model ("arima" or "ann")

TSOrder If model is ANN, then order is lag of the model

NLModel Non-linear models ("gompertz","logistic", "monomolecular", "richard", "hoerl")

InitialNLM Initial value for parameters of non-linear model

Value

• Accuracy: Accuracy metric of the proposed model

• PreFitted: Fitted values for the pre intervention series

• PostFitted: Prediction for the post intervention series

• NLM: Details of fitted non-linear model
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Examples

library("InterNL")
data<- as.ts(rnorm(120,100,50))
Result <- InterNL(Data = data,Time = 90, TSModel = "arima",
TSOrder=NULL, NLModel=NULL, InitialNLM=NULL )
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