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End If

If (Op¥oll.Yalue) Then
b(27) = "1”

End If

If (OpYolZ.Yalue) Then
b{27) = 2"

End If

For xCo = 1 To cnum

b{xCo + 33) = objR.Cells{xCo).Value
Next xCo
xRRun.SetSymbol “Xdata”, b
If (Is¥110pen) Then
xRRun.EvaluateNoReturn ("x11(}")
Isk110pen = False
End If

oldStatusBar = Application.DisplayStatusBar

Application.DisplayStatusBar = True
hpplication.StatusBar = "Calculating

xRRun.EvaluateNoReturn “res <- inets.main.gew(xdata)~

xRRun.EvaluateNoReturn “Xoutput <- res$mat
[Edec Usei =] *RRun.EvaluateNoReturn “DTEXT <- res$OTEXT"

dpplication.StatusBar = "Calculating

iii = xRRun.Evaluate("exists( Xoutput™)")

If (iii) Then

xRRun.EvaluateNoReturn “1111 <- dimnames{Xoutput)[[2]]"
Ilab = xRRun.GetSymbol (" 111"}

dm = xRRun.Evaluate("dim(Xoutput)”)

a = xRRun.GetSymbol("Xoutput”)

notext = xRRun.Evaluate(”length(OTEXT)")

otext = xRRun.GetSymbol ("0TEXT")

Worksheets.#dd after:=Worksheets(Worksheets.Count)
totalsheetcount = totalsheetcount + 1
Worksheets(Worksheets.Count ). Act ivate

sheetname2 = “.” & otext(0) & totalsheetcount

Private Sub Scrol|AR_Change()
TextAR.Value = ScrollAR.Yalue
End Sub

Private Sub Scrol IMA_Change()
TextMA.Value = Scrol IMA.Yalue
End Sub

Private Sub UserForm_Initialize()

Set xRRun = MNew StatConnector

xRRun.Init (“R")

xRRun.EvaluateNoReturn (“source(paste(zetenv(*R_HOME’ ),  /library/edeconp/edeconp?.
IsX110pen = True

totalsheetcount = Worksheets.Count

End_Sub

Private Sub UserForm_Terminate()
xRRun.Close
End Sub
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Developing E-Decomp — An EXCEL Application
for Time Series Analysis

Seisho Sato
(The Institute of Statistical Mathematics)

“E-Decomp” is a statistical software used on EXCEL. Users can easily apply var-
ious time series methods, for example, seasonal adjustment, AR fitting, and ARMA
fitting. The programs for these methods were originally developed for our Web appli-
cation, “Web Decomp” (http://www.ism.ac.jp/~sato/). “E-Decomp” consists of a GUI
part and a computational part. The GUI part is written in EXCEL-VBA, and the com-
putational part is written in R and the DLL which is called from R. These two parts
are linked using “R-(D)COM Interface”, which was developed by Mr. Thomas Baier
(http://www.ci.tuwien.ac.at/R/other-software.html). We use the same programs for the
computational part of “Web Decomp” and “E-Decomp”. We can easily develop this new
application by using this R-(D)COM Interface. This paper explains how to install and
use “E-Decomp” and shows an example of an easy way to develop a new application by
reusing existing software.

Key words: Time series analysis, seasonal adjustment, autoregressive model, Decomp, EXCEL.



