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(a) Three-step ahead predictive density
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(b) Predictive density of Y(t) given Y(t-1)=0
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(a) MV-predictive interval
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(b) MV-predictor with two intervals
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(c) Coverage probabilities
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(d) Recommended predictor
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(a) Hourly river flow data
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(b) Hourly rainfall data
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Flow at (t-1)-th time
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(c) Flow against flow at lag 1
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Rainfall in (t-2)-th hour
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(d) Rainfall against flow at lag 2
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Rainfall in (t-1)-th hour
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(e) Rainfall against flow at lag 1
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(f) Rainfall against flow at lag 0
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