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x(n|ln—1)=Fn)x(n—1|n—1)
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oL E, EFLONBLER
€=—%log2n—%éllogozv(n)
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2(f, m)= _ d*(n)

ll—;gl a(j, n) exp(—2xijf)
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y(n)=r(n)+p(n)+win)

r(n)=§: a()r(n—:i)+ uln)

1)(71):‘2l b(n)p(n—1i)+v(n)
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Ozaki, T.

Screening Out Micro Earthquakes
——Automatic Detection by Time Series
Models—

Genshiro Kitagawa

The following three topics arisen in the
analysis of micro earthquake data are
shown ;

(1) Automatic detection of the arrival

time of P and S waves.

(2) Estimation of the changing spec-

trum.

(3) Extraction of the micro earth-

quake from noisy data.

The analysis is based on the nonsta-
tionary time series modeling by the
minimum AIC procedure. The state
space representation of the models and
Kalman filter /smoother methodology are
exploited for the efficient computation of
the likelihood functions and the state
estimation.
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