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(57) Abstract: The purpose of the present invention is to provide a forecasting device capable of also achieving long-term
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count window calculation unit 11, a regime update unit 13, and a regime addition unit 15 correspond to each hierarchy
of a hierarchical structure of a data stream. Furthermore, a numerical model specified by a parameter set stored in a
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ARY MV EHAOLKT S, EEMICIE, BBt ICBVWT, ALY hD 1
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