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#] RZ(%) AR?(%) Residual RZ(%) Cross validated MAE Reduction in MAE (%)
- - - - 16.96 -
1 75.3 75.3 75.3 0.57 96.7
2 97.7 224 90.6 0.56 1.2
3 100.0 2.3 100.0 0.56 0.0

Table 1: 4127}4 27 2] A7}

Xii} 2aE AW StEAE

10-7 3 452 AHaste] AxtgUch
wof Seg Z4g wae ©

(MABE)#2 o] Rl AR-g-sto] ALt

of thet sA4 7Ha. <k 42
Fo] S B E 3o g Ahgste] AtgUth 7t

25kt g A e XHMAE
olZ e AP A g AL FAsHE 2
A tﬂﬂ}ﬂ% AH8ste] TR = Bt Aot

A AR 017 7
AL ot e

L ooa B2 AR

— U= ==

olAE

o] glo]E] 2 =1 ALgote AL P

o) o AMAE)ZLS A E o] o= 4%50] 2422 g H 0 2 A8 4 gk

A< ojulght.

Posterior of component 1

19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06

Figure 2: A 1 A3FA o] Bxm (Y
29| Bl W (R EF)

Residuals after component 1

0.003

0.002

0.001

-0.001

-0.002

-0.003

-0.004

19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06

Figure 3: A 1 33

23t A7

67H [ 01]41;]. 3H ﬁ%j[’zﬂ% ﬁiﬂ 7]

2yt o] 4

2 Akstel B2

Ff% 17.091 4 0. 6. 96.7% ZHa3hch

0.018

0.016

0.014

0.012

19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06

A7 ol e AA

A7}




)
of
;olv
fio
;é

o] ¥ FEHH 11 7|7H2 dizF 474 Yt o] AL H 24
6% AT h A8H AA £4H275. %ﬂﬁ97Wﬁé—}§Hqcﬂ%@
< 1Ze o W A Q2= 057914 0.56

0008 Posterior of component 2 Sum of components up to component 2

-0.002

-0.004

-0.006

19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06 19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06

Figure 4: ] 2 A g4 o] B =(92) 7 A7k A4 gro] Bmet A4 427}
Ao vl (2%

Residuals after component 2

0.001

0.0005

-0.0005

-0.001

19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06
Figure 5: A 2 ¢ 8 28 F7IF AE7H 34 22

23 A3 94 AFGYE Lol

£t ATl wo| 28 BEYPLh of FFYL T BAre] 100.0%E
Awgeh 4B AH BARE 97.7%4] 100.0%% F7Hech o] Ade 47t
slol 18718 24 8l @ d35e v B Ao 2 0564 056, 000%
gk o] JeAL A5 BAR AEaAT ulS B 717 . Al

= B meloi} 4 A9 A BAE S Gehil 6 4 SAE A7



Posterior of component 3 Sum of components up to component 3
0.0005 0.02 .

0.018
0.016
0.014

0.012

-0.0005 0.01
19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06 19/07 19/08 19/09 19/10 19/11 19/12 20/01 20/02 20/03 20/04 20/05 20/06

Figure 6: 4] 3 4410 Rx (9297 @471 A4 she] Bawe} 4] 427}
Ao B (225

3 %54

AR R ol ol 8% 59 2AL olel ST 4 ATk 9% 19
Bdo] B A0t BAS RASR, 0EE )AL 0] RA9 BES
wagLY
002 Full model posterior with extrapolations ” Random samples from the full model posterior
0018 20 |
0016 B ‘
0.014 |
14 |
0.012 1 :
001 10 !
19/07 19/08 19/0919/10 19/1119/12 20/01 156 1565 157 1575 158 1585 159
Figure 7: 207 REle] RIx(12)7} 37)0] 22 HE(Q.E5)
ofgfiofl= RS FAst=t AME B0l A4 old A7t} 5F T4l
ofd FF= % Poﬂ ol Aleotal, 4 Beo] Fxel mie et 18-S AlF

o] g AA| 717bEet FERA A& = Weto] gluy 7HgstR = AE7HA
of FEE A= oo EX& oyt o]d 9| E2E REZE A
Hatol $H& 7L 9ler, 1 Zole Hi=F 2.670d dutt



Posterior of component 1
0.026

0.024

0.022

0.016

I

|

|

|

|

|

0.018 [
|

|

0,014 |
|

Random samples from the posterior of component 1

0.012
19/07 19/08 19/0919/10 19/1119/12 20/01

158

156 1.565 157 1575 1585

Sum of components up to component 1

0.018

0.016

0.014

0.012

Random samples from the cumulative posterior

19/07 19/08 19/0919/10 19/1119/12 20/01

1.56 1.565 157 1575 158 1.585

Figure 8: A 1 9] RE(AE Dt FATIA] ] HZE o)), 1L
ZF 2z A i%ﬁj 37O WE(O 22 9] ¢ 2% o}a).

o) FYAL 1] 171t REYA A% W] gk Ao E e 421
o BELE F2 o WO REZ ot o] W REE REWE FTY B
ol $42 531 glow], 1 Aol eF 479 ek

Posterior of component 2

I

|

|

|

|

|

-0.002 |
|

-0.004 |
|

|

-0.006
19/07 19/08 19/0919/10 19/1119/12 20/01

1.56 1.565 157 1575 158 1.585

Sum of components up to component 2

0.018

0.016

0.014

0.012

Random samples from the cumulative posterior

19/07 19/08 19/0919/10 19/1119/12 20/01

1.585

1.58

1.56 1.565 157 1575

Figure 9: A 2 kA o] BEx(d
ZFRudq 229 30 BE(QE

H)—?} FA7HA 7 F ] P ofe), 1L

2 9, 0 2% ofal).



ol R R E olz7t FAAH o2 ALE Aol 7Pyt

0.0005 Posterior of component 3 i Random samples from the posterior of component 3
.0
-0.0005 — T 1 T T T T T T
19/07 19/08 19/0919/10 19/1119/12 20/01 156 1565 157 1575 158 1585 159
“1n9
0.02 Sum of components up to component 3 2 Random samples from the cumulative posterior
X . | |
, |
0 |
18
16 |
|
14 |
12 ‘
|
10 -7 T T T T T T !
156 1565 157 1575 158 1585 159
09

Figure 10: 4] 3 42| LE(A% o} AA7HA 0| F(AZ ofe), 22|
Zh oA FE7F 3710 HE(LEE 9], LEZ ofe).



