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1. Data generating process
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LAG AC PAC Q Prob>Q [Autocorrelation] [Partial Autocor]

1 0.0420 0.0415 .07426 0.7852

2 0.1239 0.1298 L7379 0.6915 —

3 -0.2918 -0.3048 4,5199 0.2105 — —

4 -0.0898 -0.1186 4.888 0.2990

5 0.0142 0.1192 4.8975 0.4285

6 -0.0667 -0.1597 5.1132 0.5294 —

7 0.0145 -0.1210 5.1237 0.6449

8 0.1069 0.3277 5.713 0.86793 —

9 0.1092 0.1082 ©.3484 0.704¢6

10 0.1700 0.0695 7.9421 0.6345 —

11 -0.1841 -0.3062 9.8766 0.5415 — —

12 -0.0298 0.1564 9.9293 0.6222 —

13 -0.1692 -0.038¢ 11.689 0.5533 —

14 0.0661 -0.1189 11.969 0.6088

15 -0.1370 -0.5125 13.219 0.5854 — —

16 -0.0490 -0.0299 13.385 0.0444

17 -0.1375 -0.1955 14.759 0.86128 — —

1. Ericsson & Mackinnon (2002)



