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Correlogram of RESID

Date: 01/20/02 Time: 22:46

Sample: 1344 1386

Included observations: 42

Autocorrelation

Partial Correlation

AC

PAC

Q-Stat

Prob

N=00o=-IOnhsWN=

13

-0.056
-0.036
-0.134
-0.065
-0.028
0.094
0.019
-0.078
0.130
-0.169
-0.041
-0.059
0.081
0.060
0.012
-0.021
-0.045
0.005
-0.009
0.004

-0.056
-0.039
-0.139
-0.085
-0.051
0.065
0.007
-0.087
0.141
-0.153
-0.066
-0.066
0.039
0.051
-0.026
0.008
0.002
-0.024
0.012
-0.029

0.1437
0.2030
1.0508
1.2542
1.2923
1.7497
1.7694
2.0991
3.0393
4.6823
4.7835
5.0008
5.4181
5.6538
5.6636
5.6941
5.8449
5.8470
5.8532
5.8544

0.705
0.903
0.789
0.869
0.936
0.941
0.971
0.978
0.963
0.911
0.941
0.958
0.965
0.974
0.985
0.991
0.994
0.997
0.998
0.999
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Date: 01/10/02 Time: 00:54

Sample: 1344 1386

Included observations: 42

Autocorrelation

Partial Correlation

AC

PAC

Q-Stat

Prob

[
[
[
[
[
[
[
[
[
[
[
]
[
[
[
[
[
[
[
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-0.015
-0.025
-0.194
-0.031
-0.042
0.086
0.060
-0.133
0.125
-0.150
-0.076
-0.108
0.094
0.047
0.053
-0.029
-0.031
0.015
-0.004
0.005

-0.015
-0.025
-0.195
-0.040
-0.057

0.045

0.049
-0.153

0.154
-0.147
-0.121
-0.080

0.013

0.036
-0.010
-0.036

0.049
-0.012
-0.002
-0.030

0.0086
0.0386
1.8260
1.8722
1.9622
2.3402
2.5310
3.4958
4.3672
5.6594
6.0015
6.7207
7.2802
7.4285
7.6227
T.6821
7.7545
7.7715
T.7731
7.7749

0922
0.981
0.609
0.759
0.854
0.886
0.925
0.900
0.886
0.843
0.873
0.876
0.887
0917
0.938
0.958
0972
o982
0.989
0.993
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