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Inverse Roots of AR Characteristic Polynomial
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Response of LN(GJC) to LN(FCR)
0.12

0.08

0.00

-0.04

-0.08
1 2 3 4 5 6 7 8 9 10

7 D"°±²g.³´¯ÐÍ¦�MÎÏ¶^

%9& Ä{�Å�Ã
YYªã!h8/08743\34HTOH1020H7"næçªBíøîüèÖØeq_dÐda!æb�YY�

ÕÐ"�ù�''�öøÈ�XÌFüèÖØ�7X²+!#, ) 8å'æçYYªãªBÁ��!o
Nh.>¬QvehîdÐu_³�ð��Ëe7X²�³´) ¢ % nÕD[ #" D�Ë�dÐ%�
�YYªã¢)

¢ % v�!n~ "LM¼=' cI!*!6"ÖØe0deu\¸tØÙ cI!-M&"�ù�''m

*+!*



� ( D(�0þ'y�4o +D�¿'yÙáù�'[ (-*%D) �ò/*ÒÙá�3'í!+¢0d
eu\¸tØÙ� (-*%Dð!=� ¡LM¼=�ÓÔ'Ö+-ÙÖÔTu)�ªB'��hÜ'Ö
× ¡cZQ)¼üè!LM¼="e0deu\¸t���©ÕÌ�'��×éÓÔn+*�) �
WXnÖ×-S+¢ vRQ0dek\¶('·æç � ¡+ Ý¸�1�Ý�¼=e0de
k\�pXqß0'�o¼=RÂ0(5ðç4q|j��'´7Ë¤"LM¼=e0deu\¸t
��öê�) k F"»�hÑÒMÓÔ8Õ�¢

\¨D
!cI!*!6"
e cI!-M&"
�ù�'

#cI!>&6"
e cI!-M&"
�ù�'

$cI!-M&"
e cI!-M&"
�ù�'

# "-"""""" "-"""""" #""-""""
! #-&$#+(( "-$*$%+$ '&-&&(*#
( +-('+&&* "-&!&$'& '(-*&%&(
$ $-'*$(!( "-%$'*'' '$-(%+&*
+ $-(!"(## "-+$!"## '+-#(&%*
% $-(("!"* "-+&#+#" '+-"'*!*
& $-($&&+$ "-+*""!* '+-"&!!!
* $-($&'%' "-%"%%** '+-"$+($
' $-+!(($" "-%#++!! '$-*%##$
#" $-+'(!"$ "-+''+!* '$-*"&!&

))W"X¤ ! $ dRA^�±ÆX # ÇÈÉRÊË¿Ì
j�������ÍJRÎÏu%D&(

¢ % v�#n~ "1M¼=' cI
!>&6"ÖØe0deu\¸tØÙ cI!-M&"
�ù�''Á�3!S ( !�ù�Á/?��
`@'ù�'�§D� "D��!� ( D�
"-&(D�+'�� $ Ds0L�o "-%"DO
N'Ùáù�'[ "-+$D) �ò/*ÒÙá�
3'í!+¢0deu\¸tØÙ� "-+$Dð
!ÿ�cZQ)¼üè!1M¼="�ÓÔ'Ö
+-ÙÖÔTu)�ªBÁh'��×éÓÔ
n�*�'�#øù: "S?�üm'-S+
¢0deu\¼=�1M¼=[W'yÖ×ÿ
�cZQ)¼üè1M¼=��©ÕµË'�
øÓÔßRðÌ+º)

Ö% ��

�?æçèA Nh.>¬Q'ù?�+¢  #''+&!"#! !0deu\¸tç4v)¼üèxu\
¸t�Õ1Ûn)"'ú7�)¼üè�LM¼=»1M¼=ÞîY*úà9k'æçÙÖÔTu)
ªB»YYªãªB9 =>")¼üèe0deu\¸t�ÓÔ) �?¸E.!#"+¢  ¡c
ZQ)¼üè!LM¼="»ÿ�cZQ)¼üè!1M¼="e0deu\¸t�ÓÔÍµ\¨²'
�WXnÖ×)¼=>�Sn!e0deu\¸tu_ÓÔ'v1X�Xøî=>?aø£»de
Ò��ç4'��oË§�Õ1q~·Ïe0deu\¸t(�W©'y.D¶�Ì/?) !!"�-
S·�'+¢  ¡cZQ)¼üè!LM¼="e0deu\¸toÕ\Dq;��Íµ�Zê�
yôÒ�3+Zê�X'×�Zê�'·ÿ�cZQ)¼üè!1M¼="e0deu\¸toÕ\
Dq�øLÍµ�Zê�'ynCÞá�µâ!�D+º���ê�) �øY*nÖ×�" � 
¡âÈ�û(¸t¡Ý�|(Ò¤¡ÝòÎ'LM¼=Yge0deu\¸t�ÓÔùÌ?('0de
u\XD�æç ¡cZQ)¼üè����=)#SøY*nÖ×'rªvRQ0dek\=u
*ÐÌ'(³�j¢B(�oh�³´üÃð@AÁ°ß��µ�=u'��0dek\èµ�0O
P¹²'ÿ�-anE'Ðýlµ¶·Ì¬[y¼='ü¦�o$þ!%Eé'cd1M¼=Yge0
deu\��D��ê�ùÌ+º)

W×å'øY*+¢ Týª¬�ÿ�cZQ)¼üè!1M¼="�Wc?@'Í­»vax
0deu\¸tË~T�1M¼= ¡#SøY*'T®`ÿ »¸t ¡cZQ)¼üè!LM¼
="'7©J�yoÕ\Dq�+Zê�)

��;<&

+#,CHH2.'U58ZH/.R,0787408@1A123T8/4502342L/3+Q,RU53>3V03WHS,0787408@N2L9031'#''&'#".%'( &((R

*%!*



ª)«'¬)­&&¦�®¯°±²g.³´Mµ¶

+!,·¸É'¹º»R0gdeu\¸t¼=��=>+Q,R��¤M'''â'!""*!$".+( +*R

+(,¼v½'¾RYR̈ Q�ÕF�"gÁu\¸t�)¼��=>+Q,Rg)¼'!"#"!+".#* !(R

+$,C075 6C'<8/Z N e'NL7PN507R,0787408@12/L42L/3879 079L12/08@P/HW25.890/3423V093743S/HT=:K\4HL72/031+>,R

YH/Z07P<8O3/'!""+R

++,f/Ã'�>>Rô³0)¼��0deu\¸t�9 ªB+Q,R&d�« ¡'!"#"!+".$$ $&R

+%,ÄÅ?'Æ.ÇR0deu\)¼��9 =>&&&(×0]*È)"�ªB+Q,R�«��'!"#(!(".&+ *"R

+&,ÊYËy�R)¼üèx)¼¸t+J,R+¢.+¢L�n!V'#''$R

+*,c3V073>RC87Z39XM8139 H/T8/Z32XM8139 S0787408@1A123T1.W5045 01M3223// +Q,RQHL/78@HS,0787408@;723/T390820H7'

!""!'##.('* $!*R

+',���'"#'¾/ÁR)¼üèx�«��.�¤³\[&+Q,Rv")¼'!""(!!".%!R

+#",æ¶R)¼¸te�"0deu\=¸¶'�ÓÔ=>+\,R�M'''!"#"R

+##,.@@37 ,'E8@3\R\0V3/102AHSHO20H7 879 253S0787407PHS73W23457H@HP031+Q,RQHL/78@HS,0787408@;723/T390820H7'#''''

#(.!'+ ((%R

+#!,¹$'Ã�%RÓ.ÿ�e�"�«¸t�ÓÔ&&&(× !"""&!"## !&Õ)"�9 ªB+Q,R)���=

>'!"#!!*".%% &!R

+#(,¹'÷'G�('�¢)'jRæ*»D���R=>&&&(× Nh.>¬Q�9 ªB+Q,R"])¼=>'!"##

!(".!' (%R

+#$,Kv'ÃÉ'+,-Rþ.�h��(_`Öà�µ¶²YeRX%���`ÓÔ&&&(×_`)Ðm» Nh.>

�9 =>+Q,R)¼=>'!""%!+".** '"R

+#+,/0'G1ØR(× Nh.>¬Q�lndaeMN 3\�«�ÓÔ=>+Q,Rlé'!""'!#"".'" '%R

+#%,åæçR+¢ 0deu\¸t�)¼��=>+\,R.M'''!"#!R

+#&,/2R(× Nh.>¬QªB¶'BCX-9)�þrÖØ8ß+Q,RX-Í3'!"#!!#".(" (+R

+#*,0�2R6Ð�«ªBYoxA¬.:V03W1T�Y9&+J,R§N.b½''n!V'!""%R

+#',�÷4RÎª2�²gTev"�«�ÓÔ&&&(× Nh.>¬Q�9 =>+Q,R56x�«=>'!"#"!+".'" '+R

+!",Ã�v'Ã5�'67RÓ.ÿ�p¬�/x�Q=>+Q,R"]P*!eþ�«8]'''â"'!"#(!+".'! #"#R

+!#,�©R�\_u'(�\¸tÂÕ»�\�T��&&&(× Nh.>¬Q�=>+Q,RMN56'O'â'!"#!!!".' #%R

!#$%&"*+,$

->14.? +;1*%7,;54%,)%+;H0,',)0'5>1(4)14(%+,1*%J%2%5+:/%,1
+;O03*P1%)*7,.4&1(?.I'&%.+,1*%J'1' +;>*',3*'0601?

]̀.IEeL7' Y^j08
-@&1(')1. Y025 253T325H9 HSNh.>' 2501O8O3/13@3421N587P580K02A[1S0787408@12/L42L/3879 20T3X13/0319828HST381L/07P
25393V3@HOT372HS50P5X2345 079L12/AS/HT#''+ 2H!"#!' 879 L1312530TOL@13/31OH713879 V8/08743934HTOH1020H7 2HT8Z3
87 3TO0/048@878@A101H7 2539A78T04/3@820H7150O M32W337 S0787408@12/L42L/3879 25393V3@HOT372HS50P5X2345 079L12/ARU53
/31L@2115HW2582' 253/33?012120T3X93@8ASH/90/342S0787407P!N587P580K02A[1T8/Z32XH/037239 S0787408@12/L42L/3" 879 0790/342
S0787407P!M87ZXH/037239 S0787408@12/L42L/3" H7 25393V3@HOT372HS50P5X2345 079L12/A07 N587P580K02A' 879 MH25 HS253T9H
7H2O@8A8/H@307 @H7PX23/T128M@31LOOH/2R;7 25393@8AO3/0H9' 25390/342S0787407PL@20T823@A5818OH1020V33SS342'ML2HV3/8@@
25373P820V33SS34201P/3823/2587 253OH1020V33SS342W50@32530790/342S0787407P5818OH1020V33SS3428@@25320T3R
A%? B+(.&. S0787408@12/L42L/3# 50P5X2345 079L12/A# Nh.>TH93@# S0787408@93V3@HOT372# S0787407P4H712/80721# 90/342S0X
787407P# 0790/342S0787407P

*&!*


