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(a) Time Series Plot of Simulated Data, n=200
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(b) Boxplots of mean ADE-values
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(c) Boxplots of mean relative ADE-values
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(d) Parameter Estimate for Intercept Term
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(e) Parameter Estimate for Slope
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(f) M(h) vs bandwidth
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(a) Time Series Plot of Simulated Data, n=200, m=5
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(b) Time Series Plot of Simulated Data, n=200, m=10
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(c) Time Series Plot of Simulated Data, n=200, m=20
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(d) Boxplots of mean ADE-values
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(e) Boxplot of  mean relative ADE-values
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(f) Boxplots of mean ADE-values
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(g) Boxplot of mean relative ADE-values
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(h) Probability Function, m=10, i=1
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(i) Probability Function, m=10, i=2
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(j) Probability Function, m=10, i=3
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(k) Probability Function, m=10, i=4

True
ANW
RF
PE

1
1

1

1

1
1

1

1

1
1 12 2

2

2

2

2

2

2

2

2
23 3

3

3

3

3

3

3

3

3 34
4

4

4

4 4

4

4

4
4 4

0 2 4 6 8 10

0.
0

0.
1

0.
2

0.
3

(l) Probability Function, m=10, i=5
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(a) Time Series Plot of Daily Hospital Admissions
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(b) Scatterplot of Y_t vs Y_{t-1}
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(c) Estimated Coefficient: beta1
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(d) Estimated Coefficients: beta2 and beta4
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