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NONSPA (NONstationary SPectrum Analysis by
minimum ABIC procedure)

Yoshiyvasu-Hamada Tamura
(The Institute of Statistical Mathematics)

This paper describes NONSPA (NONstationary SPectrum Analysis by minimum
ABIC procedure) : a program for nonstationary spectrum analysis. Source program and
a numerical example are printed in TIMSAC-84. For detail of this procedure, see Tamura
(“An Approach to the Nonstationary Process Analysis”, Ann. Inst. Statist. Math., 39, 1987).

In the paper (Tamura, 1978), a Bayesian approach to nonsationary process analysis is
proposed. A nonstationary time series model (In our model a set of data is devided into
some blocks with the same length.) with constraints on autoregressive coefficients of the
succesive blocks is developed. The smoothness parameters, which is concerned with our
constraint, is determined by the minimum ABIC (Akaike Bayesian Information Criterion)
which is attributed to Akaike (“Likelihood and the Bayes procedure”, Bayesian Statistics,
eds. Bernardo J.S. et al., 1980.). NONSPA is computer program for this nonstationary
time series model.

Key words: Nonstationary process, spectrum analysis, TIMSAC.



