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(Doctor Visits) b

(no Doctor) a

Weeks

This is what we observe:
00001111000100000000000001110000000000

These are the two examples that you mentioned. | think they
are distinguishible (even though they leave many ,degrees of
freedom” to the GARCH process...). Also, these cases don't
exist in my data.

We know e.g. that this must

be a GARCH with very high
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