Sim Jun
1 0%
2 7%
3 7%
4 47%
5 40%
6 20%
7 13%
8 27%
9 0%
10 33%
11 0%
12 0%
13 20%
14 7%
15 33%
16 27%
17 0%
18 40%
19 27%
20 40%

The percentage of each month where the BIC prefers 1-regime behavior

Jul
10%
23%
23%
29%
23%
39%
16%
35%
29%
29%
32%
19%
16%
26%
13%
10%
26%
26%
23%
13%

Aug
0%
16%
10%
10%
35%
23%
29%
13%
13%
3%
26%
23%
23%
19%
61%
35%
23%
32%
16%
13%

BIC1
Sep
53%
40%
33%
53%
40%
50%
57%
13%
33%
43%
57%
57%
87%
43%
70%
30%
30%
23%
60%
47%

Oct
16%
52%
35%
26%
10%
13%
26%
39%
35%
42%
52%
26%
10%
23%
3%
16%
13%
23%
16%
16%

Nov
13%
10%
20%
20%
10%
33%
27%
40%
23%
33%
20%
43%
17%
20%
23%
37%
40%
23%
30%
37%

to 2-regime behavior. June contains only 15 days and December contains

only 25 days. 7-day time windows.

Dec
16%
4%
8%
20%
24%
24%
28%
12%
8%
12%
28%
4%
20%
12%
36%
28%
8%
8%
16%
16%

Sim Jun
1 100%
2 93%
3 93%
4 53%
5 60%
6 80%
7 87%
8 73%
9 100%
10 67%
11 100%
12 100%
13 80%
14 93%
15 67%
16 73%
17 100%
18 60%
19 73%
20 60%

The percentage of each month where the BIC prefers 2-regime behavior

Jul
90%
77%
77%
71%
77%
61%
84%
65%
71%
71%
68%
81%
84%
74%
87%
90%
74%
74%
77%
87%

Aug
100%
84%
90%
90%
65%
77%
71%
87%
87%
97%
74%
77%
77%
81%
39%
65%
77%
68%
84%
87%

BIC2

Sep
47%
60%
67%
47%
60%
50%
43%
87%
67%
57%
43%
43%
13%
57%
30%
70%
70%
77%
40%
53%

Oct
84%
48%
65%
74%
90%
87%
74%
61%
65%
58%
48%
74%
90%
77%
97%
84%
87%
77%
84%
84%

Nov
87%
90%
80%
80%
90%
67%
73%
60%
77%
67%
80%
57%
83%
80%
77%
63%
60%
77%
70%
63%

to 1-regime behavior. June contains only 15 days and December contains

only 25 days. 7-day time windows.

Dec
84%
96%
92%
80%
76%
76%
72%
88%
92%
88%
72%
96%
80%
88%
64%
72%
92%
92%
84%
84%



