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(a) 1−min NCRV series
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(b) 5−min NCRV series
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(c) 10−min NCRV series
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(d) 15−min NCRV series
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(e) 30−min NCRV series
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(a) 30−min NCRV Series and 1−min Predicted IV Series

YEAR

3
0
−
m
i
n
 
N
C
R
V
 
a
n
d
 
P
r
e
d
i
c
t
i
o
n

 

 

30−min NCRV
1−min Predicted IV Series by BSM method
1−min Predicted IV Series by NR method
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(b) 30−min NCRV Series and 5−min Predicted IV Series
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(c) 30−min NCRV Series and 10−min Predicted IV Series
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30−min NCRV
10−min Predicted IV Series by BSM method
10−min Predicted IV Series by NR method
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(d) 30−min NCRV Series and 15−min Predicted IV Series
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(a) 30−min NCRV Series and 1−min Predicted IV Series
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30−min NCRV
1−min Predicted IV Series by BSM method
1−min Predicted IV Series by NR method
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(b) 30−min NCRV Series and 5−min Predicted IV Series
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(c) 30−min NCRV Series and 10−min Predicted IV Series
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30−min NCRV
10−min Predicted IV Series by BSM method
10−min Predicted IV Series by NR method
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(d) 30−min NCRV Series and 15−min Predicted IV Series
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(a) 30−min NCRV Series and  1−min Predicted IV Series
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30−min NCRV
1−min Predicted IV Series by BSM method
1−min Predicted IV Series by NR method
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(b) 30−min NCRV Series and  5−min Predicted IV Series
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(c) 30−min NCRV Series and 10−min Predicted IV Series
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30−min NCRV
10−min Predicted IV Series by BSM method
10−min Predicted IV Series by NR method
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(d) 30−min NCRV Series and 15−min Predicted IV Series
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(a) 30−min NCRV Series and  1−min Predicted IV Series
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30−min NCRV
1−min Predicted IV Series by BSM method
1−min Predicted IV Series by NR method
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(b) 30−min NCRV Series and  5−min Predicted IV Series
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(c) 30−min NCRV Series and 10−min Predicted IV Series
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30−min NCRV
10−min Predicted IV Series by BSM method
10−min Predicted IV Series by NR method
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(d) 30−min NCRV Series and 15−min Predicted IV Series
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