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L�L/. yMpzx%mOqjm JFL ����� d� ��q¢pz�MpB�MmNi �zL � fNL �MiluwmOq f k�p fNL y,k L �¥��q fhL kOmNibojpBmNilsF{7m J ilk�uwq Lg� ugi L s8mh��q f
'�T �7#Dd 7 qzm J o L m J qA��yMk L m JFL kOmNpBm L kN�,pzu L o�qD� L x Q � dl�%* S � Q � dl�#" S�pzsM��m JFL pz�MpB� �mNi �zL 5 pzxlojpzs � xrm Lgf`d��KJFL �,p f pzo L m Lgf k � pzsM� + �,	� + �+ p fNL mNyMs L �3k L �,p f pBm L x ~ ��q fm JFL �Mi fNL uwm�m L s9�$kOm L �v� fNL �MiluwmOq f pzsM�vm JFL irm Lgf pBm L ��q5s L �$kOm L �}� fPL �MiluwmOq f mOqnqz�MmNi��
ojiNM L m JFL i f � fNL �MiluwmNirq5s�� Lgf ��q f o�pzsMu Lzd �KJML irm Lgf pBm L ��� fNL �MibuwmOq f yMk L k=m JFL � f qA�,yMuwm
qz��m JFL � fNL �Miluwm L �3uwq Lg� ugi L s?mNk /2 ¶ Q�� RG� � � S�yF�CmOq</2 ¶ Q�� R ' � � S�pzk.ils Q � d�� � SK��q f p� xrm Lgf �[irm J q5s L uwq Lg� ugi L s8m t

/� Q�� R ' � � S�T /2 ¶ Q�� R¥� � � S /2 ¶ Q�� R * � � S 01010 /2 ¶ Q�� R ' � � S&� Q�� S�� Q � d � * S
� JFLgfPL pzk�m JFL �Mi fNL uwm�� fNL �MiluwmOq f yMk L k�m JFL � fNL �Miluwm L �huwq Lg� ugi L s8m[pzkKibs Q � d+*"' S

/� Q�� R ' � � S�T /2 *UQ�� R ' � � S&� Q�� S V Q � d � " S�KJFL m L s�mNilo L k�irm Lgf pBm L ��q5s L �$kOm L ��� fNL �,iluwmOq f pzu J i Lg�zL k�p�� fNL �MibuwmNirq5sj{5pzils t o L pP�
kNy fPL ��pB��m Lgf m JFL ilsMilmNilpzx�m f pzsMkNi L s8m t qz� � �K� 7 � JFLgfNL pzk%m JFL �Mi fNL uwm%m L s9�$kNm L ��� fNL �,ilu��
mOq f q5sMx ~ pzu J i Lg�zL k �7# � 7.d8� �1ilsMkNm L pz��qz�1m JML � fPL �Miluwm L ��uwq Lg� ugi L s?mNk�m JFL.� xrm LgfPL �



��������� � ����
 ���$� � � � � ��� �����=
 � �7# �
uwq Lg� ugi L s8mNk	/2 ¶ Q��%� � S * pzsM� /2 *UQ��%� � SW�Wq5yMxb� J p �zL���LgL shy,k L ����q f m JFL irm Lgf pBm L �3pzsM��Mi fNL uwm�� fNL �MiluwmNirq5s fNL kO� L uwmNi �zL x ~zt m JFL s>m JFL � fNL �MibuwmNirq5sv{5pzils>��q5yMxl� J p �zL��
LgL s
q5sMx ~ ��� 7 pzs,� � � 7�fNL kO� L uwmNi �zL x ~zd

280 300 320 340 360 380

−1

−0.5

0

0.5

1

Sample

R
e(

c(
t)

)

True coefficient  
Iterated predicted
Direct predicted  

���������
	���
����������������������� !��"$#&%'	��
�(#)���*��+,�-��	�./�&01#2�3�40���	�5607�8	� 9#:")�3����;��<#2	=�
�-��	�./�&01#&�>�� -?-#@�A#)%'	B0
��	C5D0��>	C 9#)�E�3"�#&%'	F�G#2	��C�H#2	1.I��.J�<�(#&�GK�	L�� '	NM&�<#2	O�*�9�
	1./�)0<#@���,���
�P RQ&��
S�3T�UF�3 -.V#&%9	W./���
	101#���.J�<�(#&�GK�	:�3;3M&�<#2	O�6�-��	�./�&01#&�>�� X���Y�P RQ&�J
Z�3[�U\��"��$0=%H�P�@�]


�eJFL[fPL pzkOq5s���q f m JFL.fNL xlpBmNi �zL x ~ �
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o�yMu JCJ ir{ JFLgf ��q f m JFL �,i fNL uwm�� fNL �,iluwmOq f m J pzsh��q f m JFL irm Lgf pBm L � d

�eJFL�Lw� pzo��,x L p � q �zL ilxbxlyMkOm f pBm L k.pzs¡ilo��
q f mNpzs8m[�
q5ils8m[pzxbkOq � pzxlil�C��q f ojq � ilx L
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