Automatic Construction of Nonparametric Relational Regression Models for Multiple Time Series

A. Appendix

A.1. Components Extracted from the Stock Market Data
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Figure 7: Figure that shows decomposition of adjusted closes of stock values. x axis is time and y axis is stock values. Red
vertical line is at ‘2001/09/11” which is the day of 911. The third component of right side, ‘covChangeWindowMultiD’
captures sudden drop of stock values after the 911.



