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Appendix

1. EFBIOEENFE
1. 1 EEEBET NV
(AR : Auto Regression Model)

AR ET VI, REDEAEZ BEDER
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IR, AR(P)ETIVIE, RD &5 BHATH
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Ri=c+ @R + @R 5 +

+ @pRep + & (A1)
R, : tRFRICH T HEAME
Po~p QE,IEU'E{%%I
c: EHE
g+ 0, D02, DEFETA M/ AR

AR ETILDRE p 1. IRIEDEHATHAR]
FCOBEDEICKFT HHh%EERTHDT,
BYR R ZHEET 5,

BRERSICT B0, 2T TIE AR(T)
ETIICOWTEEAT 5,
Ri=c+ @R + & (A.2)
Z DFEIREDOEAER, L. BTEADERBE
R, ICEBCHBREp, 2 M T7-H D L FHY
c. T7AM/AReDfAE LTRBEIND,
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1. 2 BEFHETL
(MA : Moving Average Model)
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