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Who Am I @. Money Forward

281 A BED (@tetsuroito)
PiifE: MoneyForward, Inc.

BhE: PFMAER
(PFM : Personal Financial Management)

Tools : R & SQL

Algorithm : Support Vector Machine
State Space Model
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library(KFAS)

mod <- SSModel(food_budget$amount~SSMtrend(1, Q = NA ), H = NA)

fit <= fitSSM(mod, numeric(2),method="BFGS")

kfs <-= KFS(fit$model)

afilt <- kfss$al-1]

Pfilt <- kfs$P[,,-1] - fit$model$Q

afiltconf <- cbind(afilt+sqrt(Pfilt)*pnorm(0.025),afilt+sqrt(Pfilt)*pnorm(0.975))
alphahatconf <- predict(fit$model, interval="confidence", level=0.95)

pre <- predict(fit$model, interval="prediction",n.ahead=10, level=0.95)
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