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Autocorrelation
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ρ̂B(τ )

Parent Gaussian ACS
ρZB(τ ) = 1− (1− ρB(τ )
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Standard Gaussian
time series
z(t) – AR(p)

Threshold
transformation
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(
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) Standard Gaussian
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Quantile
transformation
z(t) → x(t)

Simulated daily
time series

y(t) = b(t)× x(t)


