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18/36 0/03 0/4 3126 -1/59 277 -0/026
q
%205 (0/0002) (0/94) (0/003) (0/019) (0/0006) (0/034) (0/0004) 013677 770770
@3 16/47 0124 0/41 -1/44 -1/41 -2/49 -0/023 0/5413 817/67
o (0/0007) | (0/707) (0/003) (0/214) (0/002) (0/061) (0/0011)
15/64 0129 0/425 ~0/624 1719 2/56 ~0/025
o4 (0/0012) | (0/623) (0/0022) (0/556) (0/019) (0/053) (0/0007) 013497 802/70
14/91 -0/193 0/411 -0/546 1718 2/53 -0/0255
[
%5 (0/0023) (0/74) (0/0026) (0/554) (0/015) (0/053) (0/0006) 01355 792159
@5/s 15/81 -0/19 0/414 -0/99 -1129 -2/58 -0/025 0/544 811/99
v (0/0013) | (0/743) (0/0028) (0/288) (0/01) (0/053) (0/0011)
14/65 ~0/105 0/397 ~0/929 131 2137 20/0245
%6 (0/006) (0/865) (0/0042) (0/249) (0/0043) (0/074) (0/0008) 0/347 806717
16/26 01225 0/413 135 -1/408 2517 -0/024 0/5415 17738
%8 (0/0012) | (0/719) (0/0029) (0/032) (0/0017) (0/062) (0/0012)
15/8 -0/169 0/417 125 -1/436 2/604 -0/024
%815 (0/0016) (0/78) (0/0027) (0/0285) (0/0015) (0/055) (0/0009) 013435 813/84
16/44 01249 0/41 1741 1740 2/49 ~0/023
%9 (0/0009) (0/68) (0/0029) (0/0077) (0/0036) (0/065) (0/001) 0/3413 817170
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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

-0.056 -0.056 0.1437 0.705
-0.036 -0.039 0.2030 0.903
-0.134 -0.1239 1.0508 0.789
-0.065 -0.085 1.2542 0.869
-0.028 -0.051 1.2923 0936
0.094 0.065 1.7497 0.941
0.019 0.007 1.7694 0.971
-0.078 -0.087 2.0991 0.978
0.130 0.141 3.0383 0.963
-0.169 -0.153 4.6823 0911
-0.041 -0.066 4.7835 0.941
-0.059 -0.066 5.0008 0.958
13 0.081 0.039 5.4181 0965
14 0.060 0.051 5.6538 0.974
15 0.012 -0.036 5.6636 0.985
16 -0.021 0.008 5.6941 0.991
17 -0.045 0.002 5.5449 0.994
18 0.005 -0.024 5.8470 0.997
18 -0.008 0.012 5.8532 0998
20 0.004 -0.029 5.8544 0.999

N=00o=-IOnhsWN=

-—-_———-—-—-----l

5eios slo aisl : asle

Je e pallge s Joo sl Olos 15 Swoddgs O Hlog0s

Correlogram of RESID

Date: 01/10/02 Time: 00:54
Sample: 1344 1386
Included observations: 42

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.015 -0.015 0.0096 0.922
-0.025 -0.025 0.0386 0.981
-0.194 -0.195 1.8260 0.609
-0.0231 -0.040 1.8722 0.759
-0.042 -0.057 1.9622 0.854
0.086 0.045 2.3402 0.886
0.060 0.049 25310 0.925
-0.133 -0.153 3.4958 0.900
0.125 0.154 4.3672 0.886
-0.150 -0.147 5.6594 0.843
11 -0.076 -0.121 6.0015 0.873
12 -0.108 -0.080 6.7207 0.876
132 0.094 0.013 7.2802 0.887
14 0.047 0.036 7.4285 0.917
15 0.053 -0.010 7.6227 0.938
16 -0.029 -0.036 7.6821 0.958
17 -0.031 0.049 7.7545 0.972
18 0.015 -0.012 7.7715 0.982
19 -0.004 -0.002 7.7731 0.989
20 0.005 -0.030 7.7749 0.993
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