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Fig. 4.1. Some estimated autocorrelations of the investment/income/consumption
system.

ĉh := vec(Ĉh),

and, correspondingly,

R̂i := D̂−1ĈiD̂
−1, R̂h := (R̂1, . . . , R̂h), r̂h := vec(R̂h), (4.4.10)


