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Fig.1-Probability of Ago, Apack in upward(downward) jumps

(upper:upward jump, lower:downward jump).
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Table 1.Examples of indicator @ for evaluating information

sharing (cases occurred in upward jumps)
forward Case I Case IT Case II1 Case IV
w0 0.12 0.11 0.11 0.12
o 0.04 0.12 0.19 0.14
DTy 0.01 0.01 0.01 0.01
ajq,ao] 0.01 0.02 0.03 0.05

02 00000000000000 QOO (OD)

Table 2.Examples of indicator @ for evaluating information

sharing (cases occurred in downward jumps)
forward Case I Case 11 Case 11l __ Case IV,
) 0.13 0.12 0.12 0.13
o 0.03 0.10 0.16 0.14
DToy 0.004 0.008 0.008 0.005
agy,ap; | 0.0004 0.002 0.004 0.009
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B2y = 0.6(No.1),0.4(No.2),0.2(No.3),0.1(No, 4)
00,0000000000000000000000
0000000000000000,000000000
000000000000000000000.
0000000000000000000,00000
000000000 QODO0000D00000DN0OoO.
Q = 0.012(No.1),0.023(No.2),0.045(No.3),0.087(No, 4)
0000000000000 6,000000,Q =0.087
000000.000,0000000000000000
000000000000000000000000.
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Table 3 .Difference of estimated parameters obtained for

generation model of time series
Example 2

parameters Example 1
w0 0.70(Q = 0.12)

o 0.76(Q = 0.14)
DTqq 1.80(Q = 0.01)
ajq,an 4.50(Q = 0.01)

0.81(Q = 0.13)
0.85(Q = 0.16)
1.85(Q = 0.01)
4.70(Q = 0.01)

02 0000000000000000D0 (00O 1)

Fig.2-Observed time series and its forecast (Example 1)
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