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29 | 0.018
30 X -0.051
31 | X 0. 040
32 | XX 0.074
33 XXX -0.134
34 | XXX 0. 105
35 . XX . -0.073
36 - - - - - - . XX . - - - - - -0. 063

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

B T T T LT T e S
1 XXXXXXXX . -0.354
2 XXX . -0.135
3 . | . 0.010
4 . XXXXX] . -0.185
5 X . -0. 027
6 | XX . 0. 097
7 X . -0.026
8 XX . -0. 065
9 . | XXX 0. 256
10 XXX . -0.116
11 . | . -0. 004
12 - - - - - - - - . XXXXX] . - - - - - - - -0.188
13 XXX . -0.414
14 . X . -0. 055
15 . | XX . 0. 076
16 . X . -0. 057
17 . XX . -0.089
18 . | XX . 0. 062
19 . | X . 0. 051
20 . XXXXX] . -0.185
21 . | XXX . 0.124
22 . XX . -0. 062
23 . | XXX . 0.135
24 - - - - - - - - XXX . - - - - - - - -0.120
25 XXXXXX| . -0.226
26 . | X . 0. 035
27 . X . -0.029
28 . | . -0.017
29 . X . -0.040
30 . | . -0.019
31 . | XX . 0.072
32 . XX . -0.079
33 | X 0. 039
34 | XX 0.074
35 | -0. 008
36 R | X - - - - - - - 0. 042



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

none
Sanpl e Autocorrel ations of the Residuals 4
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g
| XXXXXAXXX 0
| XXXX . 0.
| XOOKXHXXXXXX 0.
| XXX 0.
| XXKXXXXX 0.
| XOOKKKXXXXK 0.
| XXKXXXXX. 0.
| XOOKXXHXXXX 0.
| XXXXXXXX . 0.
| . -0.
| XXXX . 0.
| XXX 0.
| XXX . 0.
X -0.
| XXXX 0.
| XXXX 0.
| X 0.
| XXX 0.
| X 0.
| XXX 0.
| X 0.
XXXXX| -0.
| -0
| XOOKXXXX 0
X -0
XXXX| -0
| -0
| X 0
XX -0
| 0
X - 0.
| 0
X - 0.
XXXXXX] -0.
XXX - 0.
. | XHXXXX 0.
Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
| XOOKXXXXXX 0.
| . 0.
| XXX 0.
| XXXXX 0.
| XXXX. 0.
| XXXXXXX 0.
XXX . -0.
. | XKXXXXX 0
XXXXXX| . -0
P009.0.0.0.0.9.9.04 -0
. X . -0
- - | XOOKXHXXXXXX 0
XXXXXXX| . -0
. X -0
XXXXXXX| . -0
. | XXXX. 0
X . -0
| XX 0
| X 0.
XX - 0.
| X 0.
| X 0.
| XX 0
- - X -0
X -0
X -0
| -0
X -0
X -0
| X 0
X -0
XX -0
| XX 0
X -0
| -0
- - | -0

. 401

166
456
472
326
433
309
398
314
010
170
624
138
054
142
178
041
127
056
137
046
195

. 017
. 337
. 022
. 162
. 010
. 039
. 089
. 015

025

. 016

051
232
105
182

401
006
462
206
163
271
117

. 303
. 250
. 452
. 023
. 455
. 275
. 024
. 262
. 162
. 026
. 071

042
092
036
048

. 088
. 024
. 050
. 034
. 003
. 042
. 058
. 034
. 055
. 078
.071
. 036
. 012
. 012



Di fferencing:

Seasonal Order=1

Sanpl e Autocorrel ations of the Residuals 4

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.
e e e e e e e e e e e he e e e e e e -

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.
om e e e e e e e e e e e e e e e e e oo e e oo -

0

©CO000000000000000000000000

0

[ T
[cNoNeoNoNe]

Coooeoeo

oooooo0

. 539

566
638
492
491
440
269
312
236
166
181
062
030
113
040
021
082
058
031
090
040
007
106
116

. 033
. 015
-0.
- 0.
-0.
- 0.
-0.
- 0.
-0.
- 0.
-0.
- 0.

134
091
160
182
132
254
256
210
242
198

539
388
401
039
024

. 069
. 275
. 061
. 041
. 032
.091

059
073
110
096
030
086
066
119

. 046
. 064
. 132
. 119
. 315
. 069
. 111
. 034
. 038
. 118
. 088
. 019
. 147
. 042
. 020
. 153
. 050



Di fferencing:

Nonseasonal Order=1

Sanpl e Autocorrel ations of the Residuals

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8

4
1.0

e e e e e e e e e e e he e e e e e e -

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
S g SR S

XXX -0.

XOOOKIIXKXXXK| -0.

XXX -0.

XXXXXX| -0.

XOOKXXXX| -0.

. | X 0.

XOOOXKKXX| . -0.

. | XXXXX 0.

| XOOKXXXKXXK 0.

. | -0.

XOOOOKKXXKXK| . -0.

[ XXX - - 0.

| . -0.

. | XXXXXX 0.

XXXXX| -0.

. | 0.

XX| -0.

XX| -0.

| X 0

XX| -0

XXX -0

. XXXX| -0

. | 0

e e e - o oo | - - - 0

| 0.

X| -0.

| X 0.

| X 0.

X| -0.

| X 0

| X 0

XXX -0

| -0

X| -0

X| -0

.
0000000000000 0000000000000000000000

. 304

448
236
131
212
195
182
144
210
433
235
802
246
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142
141
186
133
131
144
137
363
149
609
183
253
096
138
188
118
070
090
108
273
135

. 479

304
595
276
232
328
057
374
189
424
009
507
240
002
254
184
004
096
081

. 057
. 093
. 119
. 155
. 004
. 005

017
035
048
046
045

. 025
. 041
. 129
. 008
. 029
. 039
. 006



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

Nonseasonal Order=1, Seasonal Order=1
Sanpl e Autocorrel ations of the Residuals 4

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

XXX -0.530

. X . -0. 052

| XXXXXX. 0. 239

XXXX| . -0. 157

| X 0. 055

| XXX 0.130

XXXXXX| -0.234

| XXX 0.132

| -0. 005

XX -0. 095

| XXXX 0. 149

S XX -0. 097

XXX -0.125

| XXXX 0.172

XX -0.061

XX -0.088

| XX 0. 095

| -0.001

XX -0.093

| XXX 0.118

| -0.017

XXXX| . -0. 145

. | XXXXXXXX 0. 348

D 9. 9.0, 4. 0 0.0 . -0.334

| X 0. 036

| XXX 0.222

XXXXX| -0.214

| XXX 0.120

X -0. 049

XX -0.079

| XXXXX 0.191

XXX -0.133

X -0. 054

| XX 0. 091

XX -0.086

- - - - - - . | 0. 008

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

XXX -0.530

XXIKXXXXXXKXK| -0. 462

. XX -0.081

X -0. 059

| X . 0. 039

| XXXXXX 0. 239

| . 0. 008

| -0.017

XX -0.090

XXXX| -0.144

| 0.011

S T | X 0. 021

XXXX| -0.159

XXX -0.136

XX -0. 064

XXX -0.118

XX -0.090

| XX 0. 094

| X 0. 020

| X 0. 035

| XXX 0. 106

XXXX| . -0. 147

| XOOKXXX 0.282

S T | . 0.014

XXXX| -0.179

XX -0.089

XX -0.089

| XX 0.071

XXX -0.131

X -0. 022

| XXX 0.111

| -0.001

. X -0.021

. XXXXX] -0.183

. XX -0.077

S T X -0.040



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

none
Sanpl e Autocorrel ations of the Residuals 5
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g
| XOOKXHXXXXXX 0
| XXX 0.
(DG G000 009090, 0.
| XOOKXXXXXX 0.
| XOXXXXXX 0.
| XOOKIIIKIKIKAKKXK 0.
| XXXXXXX . 0.
| XKXXXX . 0.
| XOKXHXXXXXX 0.
| XXXX . 0.
| XXXXX . 0.
- - - - - | XOOKIKIIXKXKKXX - 0.
| XXX . 0.
| X 0.
| XXXXXXX 0.
| XX 0.
| X 0.
| XOOKXXXX 0.
| -0.
| -0.
| XXX 0
XXXX| -0
XX -0
- - - - | XKKXX - - 0
XXXX| - 0.
XXXXXX| -0.
X - 0.
XXXXX| -0.
XXXXXX| - 0.
| 0.
XXXXXXX| - 0.
XXXXXXX| -0.
XXX - 0.
XXXXXXXX -0.
XXXXXXX| - 0.
- - - - | - - -0.
Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
| XOOKKXXKXXK 0.
| XXXX. 0.
| XX 0.
| . 0.
| XXX . 0.
. | XXX 0.
XXX . -0.
. | XXXXXXX 0.
XXX . -0.
XXXXX| . - 0.
. | XHXXXX 0
T | XKXXXXXX - - - - 0
XXXXX| . -0
XXXXXX| -0
. XX -0
| X 0
| X 0
XX -0
| X 0
| X 0
X -0
XXX -0
. | -0
- - - - - - - - - UXXXX - - - - - - - -0
. | X 0
XXX -0
| XX 0
XX -0
X -0
XX -0
| X 0
X -0
| XX 0
| XX 0
XX -0
e ..o oo | e - ..o -0

. 454

345
628
418
356
702
295
296
443
142
187
620
138
026
263
088
036
331
019
008

. 125
. 143
. 094
. 257

149
236
029
190
221
004
276
264
129
340
292
007

454
175
544
010
125
477
418
271
486
191

.201
. 372
. 205
. 236
.091
. 059
. 044
. 063
. 033
. 040
. 059
. 101
. 007
. 158
. 029
. 108
. 078
. 084
. 025
. 097
. 049
. 056
. 089
. 083
.072
. 008



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

Seasonal Order=1
Sanpl e Autocorrel ations of the Residuals 5

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

| XXX IIAKKKKXXXKXX 0. 916

| XXX 0. 885

(DG G0000.00 009999099994 0.811

| XOKIIIKIKIKKKAKXK 0.754

(DG G0000.0.0.0. 09999, 0. 655

| XOOKKIKKKKKKX 0. 569

| XOKHKXXKXXK 0. 461

| XOOKXXXXXX 0. 387

| XXXXXXX 0.281

| XHXXXX 0.215

| XXX 0.136

- - | XX 0. 090

| X 0. 058

| X 0. 035

| 0. 008

| 0. 005

| -0.012

| -0.013

X -0. 050

XX -0.068

XX -0.090

XXX -0.116

XXX -0. 137

- - XXXXX| -0.192

XXXXXX| -0. 222

XXXXXX| -0.255

XXXXXXX| -0. 287

XXXXXXXX -0.321

XXXXXXXX| -0. 325

XXKXXXXX -0.350

XXXXXXXXX| -0. 342

XXXXXXX -0.341

XXXXXXXX| -0. 317

XXXXXXX| -0.296

XXXXXXX| -0. 269

- . XXXXXX| -0.245

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

| XOOKIIXIKIIKKKKKXXXXX 0. 916

. | XXXXXXX 0. 287

. XXXXX . -0.201

. X -0. 059

XXXXXX] -0. 257

XXX -0.125

XXX -0.126

| XXX 0.111

XX -0. 092

| XX 0. 095

| X 0. 037

- - - - - | X . 0. 057

| XXXXX. 0.204

| -0. 007

XX -0. 097

X -0.025

XXX -0.130

. XX -0.089

XXXXXX| -0.236

. XX -0.091

| X 0. 054

| . 0.017

. | XXXXX. 0.181

- - - - - . XXXXX] . -0. 208

. | XX 0. 100

| X 0. 024

X -0.046

X -0. 036

| XX 0. 069

XXXX| -0. 147

XX -0.068

| XXX 0.135

| 0.017

| XX 0.071

| -0.020

- - - - - XXX -0.119



Di fferencing: Nonseasonal Oder=1
Sanpl e Autocorrel ations of the Residuals 5
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e

1 XXX . -0.
2 XXXXXXX| . - 0.
3 | SOOKHXHXHXXX 0.
4 . XXX . - 0.
5 XXXXXXXX| . -0.
6 . D% G00.0.0.0.0.9.0.0.0.0,.0.9.4 0.
7 . XXX . -0.
8 XXX . - 0.
9 | XOOHHXHXXXX 0.
10 XXXXXXXX| . - 0.
11 XXXXXXXXX| . - 0.
12 - - R0 000.0.0.0.0.0.0.0.0.0.0.0.0.0.0.9.4 0.
13 XXXXXXXX| . -0.
14 XXXXXXXX| . - 0.
15 | XKXXXXXX . 0.
16 XXX . - 0.
17 XXXXXXXX| . -0.
18 (RS0 G00.0.0.0.0.0,.0.9.0.0.4 0.
19 XXXXXXXX| . -0.
20 XXX . - 0.
21 | XXXXXXX . 0.
22 XXX . - 0.
23 XXXXXXX| . -0.
24 - - DG G00.0.0.0.0.0.0.0.0.9,.0.0.4 - 0.
25 XXXXXXX| . -0.
26 XXXXXX| . - 0.
27 | XXXXXXXX . 0.
28 XXX . - 0.
29 XXXXXX| . -0.
30 D00 0.0.9.0.9.0.9.9.4 . 0.
31 XXXXXXX| . -0.
32 XXX . - 0.
33 | XOXXXXX . 0.
34 XXXXX| . - 0.
35 XXXXX| . -0.
36 - - (D80 00.0.0.0.0.0.0.0.9.0. CEEN - 0.

Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

©CoOoO~NOYUTA~,WNE

S g SR S
XXX . -0.
XOOOKIXXKIXXK| . -0.

.XX| . -0.

. XXXX| . -0.

XOOOOKKXXKXK| . -0.

. | XOOKKKKXK 0.

XXX . -0.

| XOOKKXXKXXX 0.

. | XXX . 0.

XXXXXX| . -0.

XOOOXKKXX| . -0.

- - - - [ XXXXX = = = = = = - - 0
| XXXXXX 0

| XXX . 0

CXX| . -0

. XXXX| -0

. | -0

XXX -0

XXX -0

XX| -0

X| -0

X| -0

| XX 0

- - - - X| o)
| XXX . 0

XX| . -0

| X 0

| 0

. | X 0

. XXXX| -0

. | -0

. XXXX| -0

CXX| -0

X| -0

| -0

- - - - | e e - - ... 0

397
353
433
125
381
693
364
130
382
301
353
841
338
308
355
111
323
598
331
110
334
270
278
699
291
254
305
104
244
472
260
108
281
217
211
544

397
607
065
164
520
392
298
487
113
249
379

. 211
. 224
. 116
. 088
. 146
. 008
. 123
. 136
. 089
. 041
. 032
. 094
. 036
. 101
. 069
. 041
. 007
. 037
. 144
. 015
. 179
.091
. 047
. 013
. 019



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

Nonseasonal Order=1, Seasonal Order=1
Sanpl e Autocorrel ations of the Residuals 5

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

XXXXXXXX| . -0. 315

. | XOOKKXX 0. 253

XX . -0.094

| XOOKXXX 0.272

XX . -0.072

| XXX 0.116

XXXX| . -0.171

. | XRXXX . 0.193

XXXXXX| -0.234

| XX 0. 081

XXXXX| -0.185

- - - - XXX -0.108

X -0. 045

| 0. 007

XXX -0.126

| X 0. 053

XX| -0.085

| XHXXXX 0.194

XXX -0.121

| 0.010

| X 0.031

X -0.026

| XXXXX 0. 190

- - - - XXXX| -0.161

| X 0. 020

| 0. 004

| 0. 009

XXXXX| -0.192

| XXX 0.116

XXXXX| -0.186

| X 0. 059

XXXX| -0.160

| X 0. 021

X -0.044

| 0. 019

- - - - . X -0. 060

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

XXXXXXXX . -0.315

. | XXXX . 0.171

| X . 0. 029

| XXXXXX 0.241

| XX . 0. 082

| X 0. 033

XXXX| -0.169

| X 0.031

XXXX| -0.166

XX -0.089

. XX -0.093

- - - - XXXXXXX| -0. 264

. X -0.034

| XX 0. 070

| 0.019

| XXX 0.109

| XX . 0. 063

| XXXXX. 0.194

| 0.012

XXX -0.129

. XXX -0.101

XXXXXX| -0. 250

. | XXX 0.122

- - - - XXXX| -0.174

XX -0. 095

| 0. 016

| X 0.021

XXX -0.115

| XXX 0.126

| X 0. 050

XXXX| -0.146

X -0.046

XXX -0.133

XX -0.070

| XX 0. 069

- - - - XX -0. 060



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

none
Sanpl e Autocorrel ations of the Residuals 6
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g
| XKXXXXX 0
| XXXX . 0.
| XOOKHKIKAKXKKKXK 0.
| XXX 0.
| XXXX . 0.
| XXX 0.
| XXX 0.
| XRKXXX . 0.
| XXXXXXX 0.
| . 0.
| XX . 0.
- - - - - - | XXX - 0.
| X 0.
X -0.
| XXXXXX 0.
| XX 0.
XX| - 0.
| XHXXXX 0.
XX - 0.
| 0.
| XXX 0.
XXXXX| -0.
XXX . - 0.
- - - - - - | XOKXKXXXX . - - - - 0
XXX -0
XXXXX| -0
| X 0
XX -0.
XXXXX| - 0.
| X 0.
XXXXX| - 0.
XXX -0.
X - 0.
XXXXXXX| -0.
. XXXXX| . - 0.
- - - - - . | XXXX . - - - 0.
Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
| XOOKXXXX 0.
| XX . 0.
| XOOKOKKKKX 0.
| XX . 0.
| . 0.
. | XXXXXXX 0.
XXKXXXXX . -0.
. | XXX 0.
XXXXX| . -0.
XXXXX| . - 0.
. | XHXXXX 0
T | XOOKXHXXXXXX - - - 0
XXXXXXX . -0
. XXXX| -0
XXXXXXX| -0
. | XX 0
| X 0
XX -0
| XX 0
XX -0
| XX 0
X -0
| X 0
T R X - - - - - - - -0
| -0
XXX -0
X -0
XX -0
X -0
| -0
X -0
| 0
| XX 0
X -0
| 0
- - - - - - - - -0 XXX - - - - - - - -0

. 312

179
545
345
159
487
131
241
372
008
079
637
047
060
245
079
075
207
085
016
122
183
107

. 356
. 123
. 209
. 048

090
214
021
217
130
022
285
214
166

312
091
520
099
005
288
355
377
219
203

. 199
. 454
. 347
. 145
. 296
. 076
.051
. 062
. 097
. 089
. 070
. 032
. 055
. 027
. 019
. 100
. 052
. 067
. 028
.014
. 038
. 001
. 068
. 021
. 006
. 102



Di fferencing:

Seasonal Order=1

Sanpl e Autocorrel ations of the Residuals 6

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.
e e e e e e e e e e e he e e e e e e -

- - X| . -

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE
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om e e e e e e e e e e e e e e e e e oo e e oo -

0
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. 045
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T T T T T T T S S S T S T T TR T T S S SO S S SR B
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859
797
697
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242
137
072

. 008
. 041
. 057
. 041
. 055
.051
. 028
. 018
. 021
. 041
. 073
. 093
. 127
. 181
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. 122
. 070
. 024
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0. 026
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. 015
. 041
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Di fferencing: Nonseasonal Oder=1
Sanpl e Autocorrel ations of the Residuals 6
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e

1 XXX . -0.
2 XXXXXXX| . - 0.
3 | SOHXHXHXXXX 0.
4 . | . - 0.
5 XXOOXXXX| . -0.
6 . D00 0.0.0.0.0.0.9.9.4 0.
7 XXXXXXXXX| . -0.
8 . | . - 0.
9 . | XXXXXXXX. 0.
10 L OOKKXXX] . - 0.
11 .+ XRRKXXXXX| . -0.
12 - - - . R0 000.0.0.0.0.0.0.0.0.0.0.0.0.0.0.9.4 0.
13 XXXXXXXXX| . -0.
14 XXX . - 0.
15 | XXKXXXXX . 0.
16 | . - 0.
17 XXXXXXXX| . -0.
18 | HOOKKKXXXX . 0.
19 XXXXXXX| . -0.
20 | . 0.
21 | XXXXXXX . 0.
22 XXX . - 0.
23 XXXXXXX| . -0.
24 - - - DG G00.0.0.0.0.0.0.0.0.9,.0.0.4 - 0.
25 XXXXXXX| . -0.
26 XXXXXX| . - 0.
27 | XXXXXXX . 0.
28 | . - 0.
29 XXXXXXX| . -0.
30 | XOKXXXXX . 0.
31 XXXXXX| . -0.
32 | . - 0.
33 | XHXXXXX . 0.
34 XXXXXX| . - 0.
35 XXXXXX| . -0.
36 - - - (D0 00.0.0.0.0.0.0.0.0.0. QN - - 0.

Sanpl e Partial Autocorrelations of the Residuals
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XXX . -0.
XOOOKIXKKIXKN| . -0.

. XXXX| . -0.

X . -0.

XOOKXXXX| . -0.

. | XXX 0.

XOOOKIXKK| . -0.

| XXXXX 0

. | XXX . 0

XXXXXXX| . -0

XOOKKXKKK| . -0

- - - [ OOOXXKXX = = - - - 0
| XXXX. 0

. | XXXXXXX 0

- XXXX| . -0

. XXX -0

X -0

. XXXX| -0

. | 0

. XXXX| -0

X -0

XXX -0

| 0

- - X| - e - - - - - - -0
| X 0

| -0

| X 0

X| -0

X| -0

| -0

XX| -0

XXX -0

X| -0

XX| -0

| XX 0

- - XX| - - - - - - - -0

402
349
392
001
378
498
342
006
340
305
352
835
350
283
319
001
324
417
291
005
278
263
281
681
283
231
264
001
270
350
245
005
251
229
220
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402
609
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035
326
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422

. 200
. 126
. 270
. 462
. 350
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. 275
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. 107
. 022
. 157
. 012
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. 040
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. 003
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. 055
. 018
. 024
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. 004
. 083
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.071
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Nonseasonal Order=1, Seasonal Order=1

Sanpl e Autocorrel ations of the Residuals 6
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

XXXXXX| -0

. | X . 0.

| XXXXX. 0.

| XXX . 0.

X - 0.

| X 0

XXX -0

. | 0

. XXXXXX| -0

. | -0

XX -0

S XXXX| -0

XXXXX| -0

| XXXX 0

XXX -0

XX -0

| XX 0

| X 0.

| XXX 0.

| XX 0.

XX - 0.

| XX 0.

| XXX 0.

S XXXXX| -0.

| XX 0

X -0

X -0

XXX -0

| 0

XXX -0

X -0

XX -0

| XXX 0

XX -0

| X 0

S . | 0

Sanpl e Partial Autocorrelations of the Residuals
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XXXXXX| -0.

. | . 0.

| XXX 0.

| XXXXXX 0.

| . 0

. XX -0

XXXXXX] -0

XXX -0

XXXXXXX| -0

. XX -0

| 0

S T . X -0

. XXXXX -0

. | XXX 0

| XXX 0.

| 0.

| 0.

X - 0.

| XXX 0.

| XX 0

. XXXX| -0

XXXXXX| -0

. | -0

R XXXXXX| -0

. XX -0

| X . 0

| XXXX . 0

XX . -0

X -0

XX -0

XX -0

XX -0

X -0

X -0

| XX 0

S T X -0

. 225

055
217
122
048

. 039
. 106
. 019
. 227
. 013
. 083
172
. 183
. 170
. 104
. 093
. 078

056
110
069
066
070
113
204

. 099
. 058
. 055
. 134
. 017
. 137
. 057
. 099
. 101
. 082
. 028
. 006

225
005
242
248

. 020
. 064
. 241
. 111
. 261
. 072
. 002
. 056
. 180
. 134

135
002
010
052
117

. 086
. 154
. 255
. 012
. 259
. 060
. 037
. 174
. 071
. 035
. 098
. 068
. 065
. 048
. 043
. 081
. 022
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Sanpl e Autocorrel ations of the Residuals 7
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g
| XXXXX 0. 200
| XX . 0. 062
| XOOKKXXKKXK 0. 495
| XOOKXXX 0. 263
| XXX . 0. 109
| XOOKKKKKX 0.529
| XX . 0. 086
| XXX . 0.144
| XXKXXXXX 0. 304
XXXX| . -0.146
XX . -0.079
| XOOOKIIKKKKXK 0.544
XXX . -0.122
XXXXXX| -0.226
| XXX 0. 109
XX -0.085
XXXXX| -0. 217
| XXXX 0. 156
XXXXX| -0.199
XXX -0.116
| X 0. 048
XXXXXXX| -0.268
XXXXX| -0. 201
| XOOKXXXX 0. 339
XXXX| -0.175
XXXXXXX| -0. 265
| X 0. 048
X -0.049
XXXX| -0. 162
| XXXX 0.169
XXX -0.102
XX -0. 065
| XX 0. 090
XXXX| -0.163
XXX -0.138
. | XOOKXXXX 0. 303
Sanpl e Partial Autocorrelations of the Residuals
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| XHXXXX 0. 200
| X . 0. 023
| XXX 0. 498
| XXX . 0. 107
| XX . 0. 079
. | XKXXXXXX 0. 398
XXXXXXX| . -0.289
. | XXXXXX 0. 254
XXXXXXX| . -0.276
XXIXXXXXXXKXK| -0. 465
. XX . -0.081
. | XOXXXXXXX 0. 388
XXXXX| . -0.211
. | -0.018
XXXXXX| . -0.241
. | XXX . 0.131
| . 0. 015
| . -0. 004
| X . 0. 053
X . -0.026
| XX . 0. 094
| XXXX. 0. 145
| X . 0. 029
| XXX . - 0. 107
. XXX . -0.115
XXXXX| -0.196
. XX -0.094
X -0. 057
| X 0. 039
| 0.013
| X 0.041
| -0. 009
| XX 0. 083
XX -0. 068
. | -0.019
. XXXX| - -0. 165
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. 161
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. 217
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. 078
. 104
. 072
. 041
. 027
. 023
. 055

069
106
108
100
121
127

. 108

819
289
023
153
158
041
082
078
016

. 287
.091
. 044
. 075
. 156
. 150
. 028
. 044
. 009
. 090
. 005
. 167
. 034
. 002
. 088
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099
014
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017
008

. 039
. 059
. 044
. 059
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| XXXXXXX 0.
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XXXX| -0.

XXXX| -0.

X| -0.

XX| -0.

XX| -0.

. | -0.

XXXXXXX| -0

| XX 0

C e e e - | X 0

| XX 0

| XXXX 0

XXXX| -0

X| -0

X| -0

| -0

| XX 0

| -0

XXXX| -0

| X 0

| -0

S e o XX| -0

| X 0.

| XX 0.

| 0.

| XX 0.

| X 0.

| 0.

| -0.

X| -0

X| -0

X| -0

| X 0

S e o XX| -0
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Sanpl e Autocorrel ations of the Residuals
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Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

7

O der=1
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T
XXXXXXXXXX| . -0.
P90 0.0.0.0. 0.0 . -0.
| XOOKXXXXXX 0.
. X| . -0.
XXXXXXXXX| . -0.
. | XKKXKIAKKXXK 0.
+ XXXXXXXX . -0.
X| . -0.
. | XOOKKXXXXX 0.
. XOOKKXXX| . -0.
. XOOKKXXK| . -0.
[BGS G000 00,09 0.9.9.0.0.9.9.0.9. 0.
XXXXXXXXX| . -0.
XXXXXXK| . -0.
| XOXXXXXX . 0.
X| . -0.
XXXXXXXX| . -0.
| XOOKKXXKXXX . 0.
XXXXXXX| . - 0.
X| . -0.
| XXXXXXX . 0.
XXXXXX| . -0.
XXXXXXXX| . -0.
| XIXXKIKKHXKKXK - - 0.
XXXXXXX| . -0.
XXXXXX| . -0.
| XXXXXX . 0.
| . 0.
XXXXXXX| . -0.
| XXXXXXX . 0.
XXXXX| . -0.
XX| . -0.
| XXXXXX . 0.
XXXX| . -0.
XXXXXXX| . -0.
| XXX . - - 0.
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
XOOXXXXKK| : -0.
XXX . -0.
. XXXX| : -0.
. XXX . -0.
XOOXXXXKK| : -0.
. | XOXXXXXX 0.
XXXXXXK| . -0.
| XOOXXXXX 0.
| XOXXXXXX 0.
XX . -0.
D99, 0.9.9.0.9.9.9.0 . -0.
| XXXXX - - - - - - - - 0.
X| . -0.
. | XXXX. 0.
XXXXXX| . -0.
X| . -0.
X| . -0.
XXX . -0.
. | . -0.
. XXXX| . -0.
. XXXX| . -0.
XX . -0.
. XXX . -0.
| XXXX. 0.
[ X . 0.
| . -0.
XX . -0.
| -0.
X| . -0.
| . 0.
XX . -0.
[ X . 0.
X| . -0.
. | XXX . 0.

407
347
403
051
353
542
319
055
381
326
351
803
346
265
320
040
314
452
282
043
299
242
301
659
261
244
243
012
273
376
200
063
255
178
262
503

407
614
144
108
391
302
266
272
379
087
428
217
021
142
231
040
049
109
018
144
180
073
137
108
147
035
005
073
005
032
015
084
039
023
119
166
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Nonseasonal Order=1, Seasonal Order=1
Sanpl e Autocorrel ations of the Residuals 7

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

XXXXXXXXX -0. 351

| XXX 0.104

| X 0. 053

| 0.012

| -0.014

| XXX 0.104

| -0. 002

X . -0.047

. | XXXXX . 0.218

XXXXXXXX . -0.316

. | XXX 0.101

- - - - XXXX| -0.155

XXX -0.119

| XXXX 0. 154

XX -0.088

X -0.036

X -0.034

XX -0. 066

XX -0.090

| XXXX 0. 150

XXXXX| -0. 207

| XX 0. 085

| XXX 0.138

- - - - XXXX| -0.166

| X 0. 029

| -0. 005

XXX -0.118

| XXX 0.101

| X 0. 045

XX -0.073

| XXX 0.123

| - 0. 007

XX -0.091

| XX 0. 066

| X 0. 040

- - - - . X -0.032

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

XXXXXXXX -0.351

X -0.022

| XX 0. 095

| XX 0.073

| 0. 003

| XX 0. 099

| XX 0. 073

X . -0.043

. | XXXXX. 0.192

XXXXXX| . -0.224

. XXX -0.115

- - - - . XXXXX] -0.214

XXXXXXX| -0.280

. | XX 0. 089

| 0.012

| X 0. 039

| 0. 008

XXX -0.116

| 0. 001

| XX 0. 087

XXX -0.108

X -0.046

| X 0. 034

- - - - XX -0.064

XX -0.091

X -0. 050

XXX -0.129

X -0.029

| -0. 009

| 0. 009

| XX 0. 076

| XX 0. 086

| 0.010

XX -0.078

| XX 0. 087

- - - - | 0. 001
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Sanpl e Partial Autocorrelations of the Residuals
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. 022
. 052
. 078
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. 122
. 134
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015
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. 072
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. 061
. 084
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Sanpl e Partial Autocorrelations of the Residuals
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199

. 053
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. 288
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. 209
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. 217
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. 227
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. 107
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. 019
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-0.
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. 011
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017
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Sanpl e Partial Autocorrelations of the Residuals
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30 | XXXXX 0. 207
31 | XXXX 0. 142
32 | XXX 0. 140
33 X -0. 030
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36 - - - - . XXXXXX| . - - - - -0.250
Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
1 | XOOOKKKKX 0.525
2 | XXXXXXX 0.294
3 X . -0.029
4 XX . -0.087
5 XXX . -0.134
6 . X . -0.032
7 . XXXXX . -0.194
8 | X . 0.021
9 . | XX . 0. 080
10 XXXXXX| . -0. 240
11 XX . -0.098
12 - - - - - XX . - - - - - - - -0.086
13 XX . -0.098
14 | XXXX . 0.163
15 | X . 0. 057
16 XX . -0.083
17 | . -0.001
18 XXXX| -0.178
19 | 0.017
20 | X 0.043
21 . | XX 0.071
22 . XXXXX] . -0.218
23 . | XXXXX. 0. 185
24 - - - - - | X . - - - - - - - 0. 030
25 | . -0. 003
26 | XXXXXXX 0.284
27 | . -0.013
28 | XX . 0.073
29 XX . -0.075
30 | XX . 0. 097
31 | X . 0. 022
32 | -0. 002
33 | -0.019
34 XX -0.073
35 XXX -0.106
36 - - - - - XX - - - - - - - -0.075



Di fferencing: Nonseasonal Oder=1

Sanpl e Autocorrel ations of the Residuals 9
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e
1 XXXXXXXX| . -0.321
2 XXX . -0.424
3 | XXXX . 0. 143
4 | XOXXXXX 0.331
5 XXXXX| . -0.187
6 XX . -0.093
7 XXXX| . -0.142
8 | XOXXXXX 0. 303
9 . | XXX . 0.135
10 XXXXXXXX| . -0.391
11 . XXXXXX] . -0. 248
12 T (R S G000 00 0.0.0.0.0.9.9.9.0.9.0.4 0.798
13 . XXOKXXX| . -0. 289
14 D 99,999,904 . -0. 303
15 . | XX . 0. 080
16 . | XXX . 0.293
17 . XXXX| . -0.152
18 . XX . -0.089
19 . XX . -0.098
20 . | XOXXXXX . 0. 263
21 . | XX . 0. 094
22 o O0KKKXXX] . -0. 353
23 . XXXX| . -0.158
24 - - - - - . D0 00.0.0.0.0.0.0.0.0.0.6.0 RIS 0.624
25 . XXXXXX| . -0.232
26 . XXXXXX| . -0. 237
27 . | X . 0. 053
28 . | XXXXXX . 0. 265
29 . XXXX| . -0. 143
30 . XX . -0.069
31 . XX . -0. 067
32 . | XXXXX . 0. 205
33 . | XX . 0. 082
34 . XXXXXXX| . -0. 282
35 . XXX . -0.124
36 - - - - D0 00.0.0.0.0.0.0.0.0. QN - - - 0. 473

Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

S g SR S
1 XXXXKXXX] . -0.321
2 XOOOKOIOKKXXKN| . -0.588
3 XXXKKXXXKK| . -0. 447
4 XXX| . -0.103
5 XX| . -0. 094
6 . | XXX . 0.103
7 XXX . -0.373
8 . XXXX| . -0. 160
9 . | XXXX. 0.177
10 . X . -0.041
11 XXXKOXIXKHKXXKN| . -0.588
12 C e e e e e [OOXXXK = = = - - - 0. 266
13 . XXXX| . -0. 149
14 . | XXXXXX 0.237
15 . X . -0. 056
16 . XX . -0.083
17 . X . -0. 052
18 . XXXX| . -0. 146
19 . | XXX . 0. 105
20 . | . 0.004
21 . X . -0.029
22 . XXX . -0.124
23 . XXX . -0.139
24 C e e e e e oo XX . - - - - - - - -  -0.096
25 . (X . 0.038
26 . X . -0. 057
27 | 0. 009
28 XX| -0.078
29 XX| -0. 080
30 | XX 0.064
31 | X 0. 039
32 | 0. 005
33 | -0. 009
34 | X 0. 050
35 | X 0.041
36 C e e e e e o | X C e e e e 0. 049



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

Nonseasonal Order=1, Seasonal O der=1

Sanpl e Autocorrel ations of the Residuals 9

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g

XXX -0.482

. | XXX 0.136

| 0. 000

| -0.018

XX -0.077

| XXXX 0. 146

XXXXX| -0. 201

| 0.018

| XXXX 0. 159

XXXX| -0.162

| XX 0. 064

S X - - - - - -0.030

XXXXX| -0. 213

| XXXX 0. 143

| X 0. 027

XXX -0.106

| XXXXX 0.199

XXXX| -0. 147

| 0. 002

| X 0. 042

. | XXX 0. 130

XXX . -0. 397

. | XXXXXXX 0.351

- - - - - - XXXX| . - - - - -0.160

X -0. 045

| XXX 0. 237

XXXXX| -0.191

| XX 0. 087

| 0.014

| 0. 003

X -0.038

| XXXX 0. 145

XXXXX| -0.189

| XXXX 0.162

. | X . 0. 041

- - - - - - . XXX . - - - - -0.109

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

XXX -0.482

XXX -0.126

| 0.017

| 0. 008

XXX -0.114

| XX 0. 073

XXX -0.117

XXXX| -0.176

| XXX 0.120

| -0.010

X -0.038

- - - - - - - - . XX - - - - - - -0.076

XXXXXXXX -0.316

. XXXX| -0. 145

| X 0. 029

| . -0.011

| XXXX . 0. 163

XX . -0.077

XXXX| -0.154

XXXX| . -0.166

. | XXXXX. 0.191

XXXXXX| . -0.235

. XX -0.068

S T . | - - - - - - 0. 008

XXXXXXX| -0.296

. | X 0. 046

| 0. 003

| XXX 0. 136

X -0.021

X -0.031

| -0. 009

X -0.028

| X 0. 028

| XXX 0.119

| XX 0. 065

- - - - - - - - | X - - - - - - 0.021



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

none
Sanpl e Autocorrel ations of the Residuals 10
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g

(DG G 0000000099994 0

| XOOKKKKXK 0.

(DG G 0009900 0.9.9.9.9.4 0.

| XXX 0.

| XOOXXHXXXXXX 0.

| XOOKIIKKKKXK 0.

| XXXXXXXXX . 0.

| XOOKXXXX 0.

| XOKXXXXXX 0.

| XHXXXX 0.

| XXXXXX . 0.

- - - - - | XK. 0.

| XXXX . 0.

| XXX 0.

| XXXXX 0.

| XX 0.

| 0.

| XXXX 0

XX -0

XX -0

XX -0

XXXXX| -0

XXXX| -0

- - - - | X 0

XXXXX| - 0.

XXXXXXX| -0.

XXXX| - 0.

XXXXXX] -0.

XXXXXX| - 0.

XXXX| -0.

XXXXXXX| - 0.

XXXXXXX| -0.

XXXXXX| - 0.

XXXXXXX -0.

. XXXXXXXX| -0.

- - - - XXXX| -0.

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

| XOOKIKIKKKKXX 0.

| XXXXX 0.

| XXX 0.

| X . 0.

| X . 0.

. | XXXXXXX 0.

XXXXXXX| . -0.

. | XX 0.

. XXX -0.

XXXXX| . - 0.

. | XXXX. 0

T | XOXXXXXXX 0

XXXXXXXX . -0

. X -0

XXX -0

XXX -0

XXX -0

| -0

XX -0

| -0

XX -0

| . 0

| XXX . 0

R | XXX . 0

XX . -0

XXX -0

XX -0

X -0

| XX 0

XXX -0

| XX 0

| X 0

| -0

XX -0

XX -0

- - - - - - - - -0 XXX -0

. 594

489
589
500
434
576
351
326
352
200
225
478
180
109
185
080
008

. 145
. 066
. 093
. 084
. 215
. 175
. 044

206
263
177
244
254
146
290
276
254
372
329
160

594
210
379
057
046
293
299
068
130
185

. 156
. 395
. 307
. 052
. 124
. 103
. 109
. 012
. 084
. 009
. 090
. 000
. 117
. 110
. 087
. 117
. 082
. 025
. 066
. 129
. 093
. 034
. 005
. 061
. 082
. 109



Di fferencing:

Seasonal

Order=1

Sanpl e Autocorrel ations of the Residuals

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8

10
1.0

e e e e e e e e e e e he e e e e e e -

XXXXXX

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8

1.0

om e e e e e e e e e e e e e e e e e oo e e oo -

coooooo000

©oo0000000000000

[cNoNeoNe)

0000000000000 0000000000000000000000

816
767
682
684
643
552
483
424
395
325
273
168
214
216
191
122
050
027

. 012
. 036
. 092
. 138
. 158
. 147
. 188
. 253
. 261
. 246
. 230
. 239
. 269
. 248
. 234
. 208
. 233
. 252

816
305
004
210
039
217
060

. 020
. 000
0.
. 000
. 186
. 304
. 179
. 140
. 098
. 152
. 180
. 036
. 062
. 060
. 005

083

042
073
101
135
034
012
128
011
045
010
049
080
125

. 010
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Sanpl e Autocorrel ations of the Residuals

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
E T e T T e e e LR S T

XXXXXXXXX| -0

. | X 0.

| 0.

XXXX| . -0.

| XXXXXXX 0.

| X . 0.

XXXX| - 0.

| 0.

X| -0.

| 0.

. | XXXX 0.

S e e e e oKX -0.

. XXX -0

| XXXX 0

X -0

| -0

XX -0

X| -0

XXX . -0

| XXXXXXX. 0

XXXXXX| . -0.

| XXXXX 0

XX -0

S e - - - XX| -0

| XXXXX 0

XXXXX| -0

| XX 0

| X 0.

X| -0.

| X 0.

| 0.

XX| -0.

| XXXX 0

XX| -0.

. X| -0.

- e e e e XX| -0.

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

D90 0.0.0.0. 0.0 -0.

XXX - 0.

. | - 0.

. XXXXX] . -0.

. | XXXXX. 0.

| XXXXXX 0.

X| . -0.

XX - 0.

| - 0.

XX - 0.

. | X 0.

. XXXXX] - 0.

XOXKXXKXX| -0.

. | 0.

| XX 0.

XXXX| - 0.

XXX| . -0.

| XXXX . 0.

XXXX| . -0.

| XXX 0.

XXX| . -0.

| XXXX . 0.

| XXX . 0.

R XX - 0.

XXX| -0.

XX - 0.

| XX 0.

XX - 0.

X| -0.

| 0.

| X 0.

| -0.

| XXX 0.

X| -0.

. | 0.

- - - - - - - XXXXXXX| - 0.

O der=1

11

. 352

023
019
168
279
042
145
014
041
001
160
273

111
. 148
. 037
. 012
. 062
. 030
. 110
. 273

252

. 206
. 064
. 090
. 216
. 192
. 086

055
034
023
015
074

. 162

085
052
066

352
115
015
188
181
236
038
083
007
066
057
205
313
001
082
154
115
177
172
103
140
149
104
067
110
080
084
077
046
000
026
005
122
028
015
262



Di fferencing: none
Sanpl e Autocorrel ations of the Residuals 12
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e
1 | XXXXX 0.192
2 XX . -0.085
3 | XXXX . 0.162
4 | XXXXX. 0. 205
5 | X . 0. 045
6 XX -0.076
7 | -0.015
8 | XXX 0.104
9 . | -0. 003
10 XXXXXXX| -0.291
11 . | . 0. 006
12 R | KKK - - - - 0. 480
13 | . -0. 007
14 XXXXX| -0.211
15 | 0. 006
16 | XX 0.091
17 | -0.014
18 XX -0.093
19 | 0. 017
20 | XXX 0.134
21 | X 0. 044
22 XXXX| -0.180
23 | XX 0.074
24 R | KKK - - - - 0. 469
25 | XX 0. 070
26 XXX -0.119
27 | XX 0. 065
28 | XX 0. 063
29 | -0. 009
30 XXXX| -0. 166
31 XX -0.093
32 | 0. 000
33 XXX -0. 127
34 XXXXXX| -0. 252
35 XXX . -0.104
36 T [ XXX . - - - - - - 0. 205
Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S
1 | XXXXX 0.192
2 XXX . -0.126
3 | XXXXX 0. 216
4 | XXX . 0.121
5 | . 0. 020
6 XX -0.088
7 X -0.035
8 | XX 0. 066
9 . X| -0.029
10 XXXXXXX| . -0. 265
11 . | XXX . 0.121
12 - - - - - - - . | XOOKKXKXXKXKXK - - - - 0. 466
13 . XXXX] . -0.150
14 . XXX -0.130
15 XXX -0.101
16 X -0. 030
17 | 0. 009
18 | X 0. 038
19 | XX 0.083
20 | X 0. 026
21 | XX 0. 065
22 | X 0. 044
23 | X 0. 030
24 - - - - - - - | XKXXX - = - = = - - - 0.186
25 X -0.026
26 X -0.026
27 | -0.010
28 XXX -0.122
29 | 0.018
30 XXX -0.139
31 XX -0.069
32 XX -0.076
33 XX . -0.087
34 | XXX . 0. 100
35 XXX . -0.118
36 - - - - - - - X S -0.022



Di fferencing: Seasonal Oder=1

Sanpl e Autocorrel ations of the Residuals 12

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

T e o g
1 | XKXXXXXX 0. 368
2 | XOOKKXXXXX 0. 407
3 | XKXXXXX 0. 306
4 | XXXX 0. 153
5 | XXXX 0. 146
6 | X . 0. 038
7 XX . -0.098
8 XX . -0. 087
9 . XXX . -0.124
10 . XXOKKXX| . -0.289
11 . XXXX| . -0. 145
12 - - - - - XXX L -0. 477
13 . XXXXXX| . -0.255
14 . XXXX| . -0.165
15 . XXXX| . -0. 143
16 . X . -0.0833
17 . X . -0. 056
18 . | X 0. 047
19 | X 0. 047
20 | XX 0.074
21 | XX 0. 093
22 | XX 0. 069
23 | XXX 0.108
24 - - - - - - | XXX - - - - - 0.121
25 | XX 0. 087
26 | X 0. 057
27 XX -0.070
28 XX -0. 066
29 . | . 0. 009
30 . XXXX| . -0.146
31 . XXXXX| . -0.187
32 . XX . -0.086
33 . XXXXXX| . -0. 226
34 . XX . -0.082
35 . XXXXXX| . -0. 229
36 - - - e e - XXXXXX| L -0.244

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

B T T T LT T e S
1 | XXX 0. 368
2 | XXKXXXXX 0.314
3 | XXX . 0.112
4 XX . -0.093
5 | . - 0. 006
6 X . -0. 059
7 XXXX| . -0.174
8 X . -0.048
9 . | . 0. 002
10 . XXXXX] . -0. 219
11 . | X 0. 044
12 - - - - - - XXXXXXXXX - - - - - - - -0.373
13 . | X . 0. 050
14 | XXXX . 0.175
15 | XXX . 0.113
16 | X 0. 035
17 XX -0.077
18 | XX 0. 075
19 XX -0.098
20 X -0.043
21 . | XX 0. 096
22 . XXXXX] -0.193
23 . | XXX 0.126
24 - - - - - - - - XXX - - - - - - - -0.132
25 | -0.010
26 . | XX 0. 079
27 . XXXXX -0.208
28 . | XXX 0.120
29 | 0. 020
30 XX -0.090
31 XXXX| -0.175
32 | 0. 003
33 | 0. 015
34 XXX -0.109
35 XXX -0.122
36 R XXX - - - - - - - -0.128



Di fferencing: Nonseasonal Oder=1
Sanpl e Autocorrel ations of the Residuals 12
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e

1 XXXXXXXX| . -0.
2 XXXXXXXX| . - 0.
3 | XXX . 0.
4 | XXX . 0.
5 | . -0.
6 XX . - 0.
7 X . -0.
8 | XXXX . 0.
9 . | XXX . 0.
10 XXOXXXXX| . - 0.
11 XXX . -0.
12 - - - - | SOOI - - - 0.
13 XXXX| . -0.
14 XXXXXX| . - 0.
15 | XX . 0.
16 | XXX . 0.
17 X . -0.
18 XXX . - 0.
19 X . -0.
20 | XXXX . 0.
21 . | XXX . 0.
22 + XXXXXXXX . - 0.
23 XXX . -0.
24 - - - - | KKK - - - - 0.
25 XXX . -0.
26 XXXXXX| . - 0.
27 | XXX 0
28 | X 0
29 | X 0
30 XXX -0
31 X -0.
32 | XXXX 0.
33 | 0.
34 XXXXX| - 0.
35 XX . -0.
36 - - - - | XXX . - - - - - 0

Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

©CoOoO~NOYUTA~,WNE

324
320
132
116
012
100
050
153
126
361
119
565
177
240
084
117
030
113
026
145
110
326
104
472
119
240

. 138
.051
. 048
. 107

042
149
015
197
088

. 327

S g SR S
XOOOKXXX| . -0.324

XOOKKXXXK| . -0.475

XXX . -0. 252

XXX . -0.119

| . 0.010

X| . -0. 034

XXX . -0.124

| . 0.012

. | XXXXXX 0.228

. XXXX| . -0.157

XXX . -0. 409

[ XXXXX = = = = = = - - 0. 200
[ XX . 0.078

| X 0.021

| -0.019

| 0.010

XX| -0. 065

XXX -0.101

X| -0. 049

XX| -0.071

| -0.013

. XX -0. 066

XXXXX| -0.214

| 0.011
| X 0.024

X| -0.048

| XX 0.075

X| . -0.041

| XXX . 0.107

[ XX . 0. 089

| XXX . 0.103

. | X 0. 058

. XXXX| -0.169

| -0. 007

XX| -0.082

- - XX| - - - - - - - - -0.094



Di fferencing: Nonseasonal O der=1, Seasonal Oder=1

Sanpl e Autocorrel ations of the Residuals 12

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

T e o g
1 XXX -0.528
2 | XXX 0. 105
3 | X 0. 042
4 XXX -0.121
5 | XX 0. 093
6 | X 0. 026
7 XXX -0.112
8 | X 0. 036
9 | XX 0. 095
10 XXXXXX| . -0.230
11 . | XOXXXXXXX 0. 383
12 - - - - - PO0.9.0.0.0.0.9.9.04 L -0.450
13 . | XXX 0. 100
14 | XX 0. 069
15 XX -0.080
16 | XXX 0. 100
17 XXX -0.104
18 | XX 0. 067
19 | -0.019
20 | 0.010
21 | X 0. 036
22 X -0.049
23 | 0. 009
24 - - - - - - | X - - - - - 0. 034
25 | 0. 005
26 | XX 0. 070
27 XX -0. 099
28 X -0.051
29 | XXXXX 0.186
30 XX -0.085
31 XXX -0. 106
32 | XHXXXX 0.183
33 XXXXXX| -0. 227
34 . | XKXXX . 0.222
35 . XX . -0.094
36 - - - - - - . XX . - - - - - -0.079

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

B T T T LT T e S
1 XXX . -0.528
2 XXXXXX| . -0. 240
3 X . -0.024
4 XXX . -0.116
5 X . -0.038
6 | XX . 0.078
7 X . -0. 056
8 XXX . -0. 105
9 . | XX . 0. 091
10 . XXXX] . -0. 165
11 . | XKKXX 0. 245
12 - - - - - - - - XXXXXX| . - - - - - - - -0. 232
13 XXXXXXXX . -0.303
14 . XXXX] . -0.173
15 . XX . -0.074
16 . | . 0. 003
17 . XXX . -0.139
18 . | X . 0. 039
19 . | . -0.013
20 XXX . -0.132
21 . | XXXX . 0. 157
22 . XXXX] . -0.150
23 . | XX . 0. 092
24 S T . X . - - - - - - - -0. 053
25 . XXXX| . -0.144
26 . | XXX . 0.137
27 . XXXX| . -0. 157
28 . XX . -0.085
29 . | X . 0. 055
30 . | XXX . 0.117
31 . XX . -0. 095
32 . XX . -0. 069
33 | X 0. 042
34 | X 0. 043
35 | 0. 009
36 R X - - - - - - - -0. 053



Di fferencing:

none

Sanpl e Autocorrel ations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

OCoO~NOUTA,WNPE

36

e T S
. | XXXXXXX 0.
XXXX| . -0.
XXXX| . -0.

X . 0.

. XX . -0.
XOOOKKXKKK| . -0.
XXXX| . -0.

X| . -0.

XXXX| . -0.
XXXX| . -0.

| XXXXX . 0.

| XOOKOKOXKKIXXKKK - 0.

[ XXXXX 0.

XXXX| . -0.
XXXX| . -0.

| . 0.

. X| . -0.
XOOOKKXKK| . -0.
XXX . -0.

| . -0.

XXX . -0.

XX| . -0.

[ XXXXX 0.

| XOOKOKONKKIXXKK - 0.

| XXXX . 0.

XXXX| . -0.
XXX . -0.

| X . 0.

| . -0.
XXX . -0.
XX| . -0.

| . -0.

XX| . -0.

X| . -0.

| XXXX . 0.

| XOOOOXKXXK - - - - 0.

Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

©CoOoO~NOYUTA~,WNE

S g SR S
. | XXXXXXX 0.
XXXXKXXX| . -0.
X| . -0.

. [ XX . 0.

. XXXX| . -0.
XOKXKXKXK| . -0.
. | XXXXXX 0.
XXKKKXXXK| . -0.
XOOKKXXXX| . -0.
(X . 0.

| XXXX. 0.

. | XOOOKXXXXK = - = - - 0.
XXXXK| . -0.

. XX . -0.

. XXXX| . -0.
XXXXXX| . -0.

X| . -0.

XXX . -0.

(X . 0.

. (X . 0.

. XXXX| . -0.
XX| . -0.

(X . 0.

| L e e e e 0.

X| . -0.

(X . 0.

X| . -0.

| . -0.

X| . -0.

| XXXX. 0.

| . -0.

| XX 0.

| X 0.

| X 0.

XXX -0.

X| o

13

294
155
164
037
060
494
145
057
159
141
208
729
187
163
165
007
037
426
117
016
101
097
210
665
177
142
137
045
006
330
086
007
079
060
151
486

294
265
034
079
171
497
239
422
351
058
149
415
207
077
164
243
046
103
039
053
172
080
034
020
051
045
052
003
025
144
002
066
049
057
105
029



Di fferencing:

OCoO~NOUTA,WNPE

36

©CoOoO~NOYUTA~,WNE

Seasonal Order=1

Sanpl e Autocorrel ations of the Residuals 13
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
T e o g

| XOKKXXKKXK 0. 489

| XXX, 0.239

| XXXXXX. 0. 230

| XOKXXX . 0. 257

| XX 0. 068

| 0.018

XX -0. 063

XXXXX| -0.192

XXXXX| -0.196

. XXXX| -0.171

XXXXXXXXX| -0.354

- - - - XXX -0.553

o XXXXXXX -0.290

XXXX| -0.144

XXXX| -0.177

XXXXXX] -0.231

XXX -0.123

XXX -0.117

X -0.032

| 0.012

| -0. 007

| -0.013

| XXX 0. 130

- - - - - - | XXXX 0. 167

| X 0. 045

| X 0.021

| XXXX 0. 150

| XXX 0. 259

| XXXXXXX 0. 260

| XKKXX 0.242

| XXXXXX 0.221

| XXXX 0. 165

| XXXX 0.179

| XXX 0.112

. | 0. 008

- - - - - . X -0.040

Sanpl e Partial Autocorrelations of the Residuals

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
B T T T LT T e S

| XXX 0. 489

| . 0. 000

| XXXX . 0. 149

| XXX 0. 119

XXXX| -0.162

| 0.016

. XXXX| -0.142

. XXXXX| -0.186

. | -0.001

. XX -0. 062

XXXXXXX| -0.271

- - - - - - - XXXXXXXX| . -0.333

. | XXXX . 0.173

| X . 0. 029

| -0. 002

XX -0.080

XX -0.075

XXX -0.103

| -0.012

XXX -0.108

XX -0.099

X -0.043

X -0. 055

R XXXX| -0. 142

XX -0. 069

X -0.026

| XX 0. 073

| XXX 0.128

| XXX 0. 103

| X 0. 024

| XX 0. 100

XX -0. 062

| 0. 005

XX -0.078

| -0.016

S T X -0.049



Di fferencing:

Nonseasonal Order=1

Sanpl e Autocorrel ations of the Residuals

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4-0.2 0.0 0.2 0.4 0.6 0.8 1.0

e e e e e e e e e e e he e e e e e e -

S s S —

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

om e e e e e e e e e e e e e e e e e oo e e oo -

oooooooo0000

0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.

0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
. 030
. 086
. 006

o

13

170
306
155
195
253
544
184
127
100
225
141
757
120
251
122
144
255
483
152
124
080
207
116
671
106
232
122
148
203
382
115
093
080
128
097
499

170
345
331
056
182
530
189
071
438
314
407
278
052
074
093
103
100
155
076
057
022
117
031
073

011
134
084
003
018
015
146
004

. 108



Di fferencing:

Nonseasonal Order=1, Seasonal O der=1

Sanpl e Autocorrel ations of the Residuals

OCoO~NOUTA,WNPE

36

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
e T S

XXXXXX| -0.

XXX -0.

. X| . -0.

| XXXXXX. 0.

XXXXX| . -0.

| XX 0.

| XX 0.

XXX -0.

X| . -0.

| XXXXX . 0

. [ XX . 0

S e 000K -0.

. | XXX 0.

| XXXXX 0.

| X 0.

XXXXX| -0.

| XXXX 0.

XXX -0.

| X 0.

| 0.

| X 0.

XXXXX| -0.

| XX 0.

| XXXXX 0.

XXX -0.

XXXXK| -0.

| X 0.

| XXX 0.

X| -0.

| X 0.

| X 0.

X| -0.

| X 0.

| XXX 0.

. XX| . -0.

S e - - XXXX| - - -0

Sanpl e Partial Autocorrelations of the Residuals

©CoOoO~NOYUTA~,WNE

-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
S g SR S

XXXXXX| -0.

XOOKXXXK| -0.

- XXXXX| -0.

. | XX 0

- XXXXX| -0

. | XX 0

| XX 0.

XXX -0.

| 0.

| XXX . 0.

. | XXXX . 0.

S e e e X000 L e e e -0.

. XX -0.

XX| -0.

| X 0.

| 0.

| 0.

X| -0.

| X 0.

X| -0

XXX -0

XX| -0

| X 0

X| -0

XX| -0

XXXX| -0

XX| -0

| -0

| X 0

| . 0.

| XXXX . 0.

| X 0.

| XXX 0.

| X 0.

| X 0.

XX| -0

13

229
250
034
237
206
085
082
112
055

. 207
. 061

492
121
191
044
195
152
120
022
017
020
183
097
183
107
205
034
138
029
042
051
057
026
120
073

. 156

229
319
214

. 098
. 196
. 079

080
105
008
120
153
413
099
064
034
010
005
053
047

. 038
. 114
. 093
. 025
. 039
. 092
. 173
. 099
. 013
. 048

006
174
054
105
044
045

. 062



Di fferencing: none

Sanpl e Autocorrel ations of the Residuals 14
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0
D e T e
1 . | XXXXXX 0.222
2 . XXXXX] . -0.195
3 . | XXXX . 0. 156
4 | XHXXXXX 0. 251
5 | XXX . 0.113
6 | X 0. 047
7 | XXX . 0.110
8 . | XXXX . 0. 165
9 . | -0.003
10 XXOXXXXX| -0. 352
11 . | . 0. 003
12 R D00 0.0.0.0.0.0.0.0.0.0.6.¢. I 0.631
13 . | . -0.018
14 « XXXXXXXX . -0.339
15 . XX . -0.068
16 . | X . 0.033
17 . XX| . -0.071
18 . XXX . -0.121
19 . X . -0.041
20 . | . 0. 010
21 . XXX . -0.112
22 XXX . -0.380
23 . X . -0.048
24 - - - - - - . | KKK - - - - 0. 477
25 . X . -0.023
26 L OKKXXX] . -0. 263
27 . X . -0.051
28 . | X . 0. 053
29 . X . -0. 046
30 . XX . -0.091
31 . X . -0.028
32 . | . 0. 001
33 . XX . -0.083
34 D 9.9.9.9.9.9.0( . -0.314
35 . X . -0. 037
36 - - - - - - | XXX . - - - - - 0. 379

Sanpl e Partial Autocorrelations of the Residuals
-1.0 -0.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0

S g SR S
1 . | XXXXXX 0.222
2 XXXXXX| . -0.257
3 . | XOHOXXXXXX 0.301
4 [ XX . 0.076
5 | XXXX 0.144
6 | X 0. 029
7 | XX 0.091
8 | XX 0. 082
9 . XX -0. 096

10 XXOOXXKXXX| . -0. 413

11 . | XXXX. 0.146

12 C e e e e e o | XOOOOKKKKKXK - - 0.582

13 XXX . -0.401

14 . | 0.013

15 XXX -0. 374

16 . | XX 0. 068

17 XX| -0.075

18 | 0. 003

19 XX| -0.098

20 X| -0.047
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