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Abstract

The purpose of the present paper is to propose a newly-devised analysis system of
time-series data, which is called “MemCalc” which has been worked out on personal
computers.

MemCalc system is composed of three procedures: (1) a spectral analysis based on the
maximum entropy method for the frequency domain, (2) an optimum fitting by the nonlinear
least-squares method for time domain, and (3) a generation of artificial time-series data.
Especially, it is noted that the MemCalc successfully overcomes substantial difficulties in
the nonlinear least-square fitting.

Thus, this system is available for a wide variety of time-series data in many fields such
as natural science, medical science, biology, engineering, economy, and so on. The
above-mentioned three parts are described in detail.
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