
Figure 8.1 Predictions & Forecasts, Velocity Series
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Figure 8.2 Actual and One Step Ahead Predictions
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Figure 8.3 Seasonal Effects Under Normal Irregular Errors



Figure 8.4 Reconstructing Signal
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Figure 8.5 Changing Price Effect
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Figure 8.6 Changing Volatility

0

0.5

1

1.5

2

2.5

3

3.5

4

4.5

5

1 31 61 91 121 151 181 211 241 271 301 331 361 391 421 451 481 511 541 571 601 631 661 691 721 751 781 811 841 871 901 931

Time Point

Mean

2.5%

97.5%



Figure 8.7 One Step Predictions (log10 Lynx Trappings) under Discrete Mixture AR
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Figure 8.8 Varying first and second order lag coefficients
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