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Algorithm 1 SDAR Algorithm

Given:
{z:|t =1,2,---} {time series data}
0<r<l1 {discounting parameter}
k {order of AR Model}
Initialization:

Set 1, Cy,@;(j = 1,-++, k),
Update Parameter:
for all time series data x; and its index ¢ do
b= 01=r)p+re

Cy = (1= 1)C; + r(@, — @)@y — )T

Solve the Yule-Walker equation for w;:
S wiCii = Ci(j =1, k)

W 1= W

Ty =2+ [ (2) Ty = Zf:l ‘:ji(mt—i — ﬂ) + ﬂ
2 = (1 — ’I“)i + T(ﬂﬁt — .fﬂ(wt - i‘t)T
end for
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