| oad c:\kl aus\ AAEC6564\ ml ab\ wor ksp\ nod2appl i cati on betamat sig2mat;

% Exanpl e: normal regression nmodel with i ndependent
% Here we have 3 sl ope coefficients and 1 vari ance,
%figure with a 2 x 2 set of subplots

figure(l);

% focus on 2nd equation coeff's and el enents of E
subpl ot (2,2,1);

d=50; %we're onlyn interested into lags up to 50
i nt =bet amat (end-2,:)";

n=l engt h(int);

i=1
for j=1:d
intl=int(l:mj,1);
int2=int(j+1:m1l);
i nt3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, lagcorr,'y');
x| abel (' Lag education');
yl abel (' Correl ation');

subpl ot (2, 2, 2);
i nt =bet amat (end-1,:)";
n=l engt h(int);

1 =1
for j=1:d
intl=int(l:mj,1);
int2=int(j+1:m1l);
i nt3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, lagcorr,'y');
x| abel (' Lag KL6");

yl abel (' Correl ation');

subpl ot (2, 2, 3);

priors.
so let's create a




i nt =betamat (end, :)";
n=l engt h(int);

j =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt 3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag K618');

yl abel (" Correl ation');

subpl ot (2, 2,4);
i nt =si g2mat "' ;
m=l engt h(int);
j =1
for j=1:d

ntl=int(1l: mj,1);
nt2=int(j+1l: m1);

i nt 3=corrcoef (intl,int2);
lagcorr(j,1)=int3(1,2);

end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'y');
x|l abel (' Lag sig2');

yl abel (" Correl ation');

| oad c:\kl aus\ AAEC6564\ nl ab\ wor ksp
\ mod2bl ocki ng betalnat beta2mat

figure(2);

bet a3mat si g2nat ;

% focus on 2nd equation coeff's and el enents of E

subpl ot (2, 2,1);

d=50; %we're onlyn interested into lags up to 50

i nt =beta2mat (end, :)";
n=l engt h(int);

j =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'y');




x| abel (' Lag education');
yl abel (" Correl ation');

subpl ot (2, 2, 2);
i nt =bet a3mat (end-1, :)
m=l engt h(int);

1 =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt 3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag KL6");

yl abel (" Correl ation');

subpl ot (2, 2, 3);
i nt =beta3mat (end,:)";
n=l engt h(int);

1 =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt 3=corrcoef (intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag K618');

yl abel (" Correl ation');

subpl ot (2, 2,4);
i nt =si g2mat "' ;
m=l engt h(int);
j =1
for j=1:d

ntl=int(1l: mj,1);
nt2=int(j+1: m1);

i nt 3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);

end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag sig2');

yl abel (" Correl ation');




figure(3);

% focus on 2nd equation coeff's and el enents of E
subplot(2,1,1);

d=50; %we're onlyn interested into lags up to 50

i nt=betalmat(end,:)";

m=l engt h(int);

1 =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt 3=corrcoef(intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag age');

yl abel (" Correl ation');

subplot (2,1, 2);

d=50; %we're onlyn interested into lags up to 50
i nt =bet a2mat (end-1,:)";

m=l engt h(int);

j =1
for j=1:d
intl=int(1:mj,1);
int2=int(j+1: m1);
i nt 3=corrcoef (intl,int2);
lagcorr(j,1)=int3(1,2);
end

xgrid=linspace(1,d,d)";
bar (xgrid, | agcorr,'vy');
x| abel (' Lag age2');

yl abel (" Correl ation');
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