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Figure

(c) Corrected Autocovariance Function

4.1 Time Samples and Autocovariance Function
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1 2 3 4 5 6 7 8 9 10 11 12
mHZ -.262|-.218{-.306]-.162}{-.115 |.HON_|.H04 -.100|-.075|-.060}-.061|-.059
aom .168| .282| .359] .238| .265| .275| .285{ .274[0.267| .270| .279|
mwz .523| .a40] .378 ] .407] .393| .372] .348] .347] .346] .321
mhz M.qu —.245 |-_.224]-.198 L.qu -.147|-.144}|-.144|-.136
mmz .1721 .163| .180| .134| .097| .090} .090| .089
mmz -.076|-.083}-.115|-.036]-.026|-.027|-.030
qu -.063}-.050] .009!-.016|-.014}{-.003
mmz .117| .096] .076|] .070] .053
mw& -.210|-.205|-.209|-.168
mHoz .073] .074] .106
mHHS .016| .009
mHNZ -.119

. (a) Estimated Coefficients
1 .
B
oL
. Estimated Residual Sum of Squares
Figure 4.2 (b) Estimated Autoregressive Models
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H_ 2 3 4 5 6 7 8 9 10 1L 12
.262 .533 .819 .885 .912 .917 .922 .940 .962 .966 .966 .972
180° 180° 0o [137.5°]139.3°| 140.2{ 139.5] 139.0] 139.5] 139.8] 139.7] 139.4

.5 .5 0 .382| .3870 .389| .3874] .3862| .3876] .3883| .3880| .3871
.001 .00} .001 .755] 89.3 .363| 232.9] 11.0| 233.9| 8.63| 53.4]| 141.7
.oow .003 .003 .080 .866 .055| 1.399 .305| 1.402 .269 .670] 1.091

(a) Signal To Noise = 2
.028 .582 .482 .518 .514 .508 .802 .839 .897 .907 .907 .925

0 0 134.0| 136.7| 139.7| 140.5| 138.1| 138.0| 139.8] 140.5| 139.6]138.90

0 0 .3721| .3797] .3882| .3904| .3836| .3835| .3883| .3902| .3879| .3858
.058 .058 .334 .700] 20.89 .087 .003 .004| 10.68 .862| 63.75] 2.127
.018 .018 .044 .064 .347 .022 .004 .005 .248 .071 .606 .111

(b) Signal To Noise = W

Figure 4.3 Summary Autoregressive Analysis
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(b)M- Number of Terms in Autoregressive Model

Figure 4.4 Estimated Periodic Component
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M- Number of Terms in Autoregressive Model

Figure 4.5 xw — Test Statistic
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