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Résum

Imahori’s theory of Prediction of the stationary time series was extended to the case
of multiple predction, which came out to be essentially the same as Wold-Ogawara’s
prediction theory of vector time series. Imahori’s approximate procedure can also be
generalized, but it was concluded that when the approximate method is employed, no
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increase in efficiency can be obtained by the use of multiple time series. The origin of

this rather surprising result was discussed in some detail.



