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Correlogram of DLIFE2

Date: 01/08/91 Time: 12:01
Sample: 1354 1377
Included observations: 22
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-0.130 -0.016
-0.113 -0.088
-0.103 -0.029
-0.095 -0.041
-0.107 0.076

1.7891
1.9838
5.5969
5.7140
5.7226
58276
6.4288
6.4292
6.4332
7.0615
7.2688
7.4801
92.0030
9.5406
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Correlogram of DNONLIFE

=
Date: 01/08/91 Time: 13:02

Sample: 1354 1377

Included observations: 23

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.768 0.768 15.406 0.000
0.661 0.175 27.375 0.000
0.489 -0.162 34.237 0.000
0.207 -0.452 35.538 0.000
0.138 0.243 36.142 0.000
0.013 0.095 36.147 0.000
-0.052 -0.029 36.244 0.000
-0.094 -0.288 36.585 0.000
-0.144 0.029 37.440 0.000
-0.171 0.043 38.730 0.000
-0.189 0.050 40.442 0.000
-0.210 -0.205 42.746 0.000
-0.209 -0.027 45262 0.000
-0.231 -0.078 48.660 (0.000
0.233 0.063 52.562 0.000
-0.243 -0.141 57.397 0.000
-0.254 -0.047 63.583 0.000
-0.232 -0.033 69.752 0.000
-0.221 0.066 76.754 0.000
-0.148 0.083 50.964 0.000
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LS / Dependent Varlable 1 D{NONLIFE)
Date: 010691 Time: 13:07
Sample: 1357 1377
Included obscrvations: 21
Eecluded sbscrvations: 0 after adjusting sndpoints
Cenvergence achicwed afeer 35 Iterations
Variable Cocfficiens  S5td. Erver T-Seatistic Prob.
AR(D) 8.490454 0.140200 3.498258 0.0028
AR(2) #.801986 0177817 4.510172 0.0003
MA(1) 0.529568 0.112808 $.694399 0.0002
MA(2) -0.784271 0.197095  .2.979147 0.0810
R-squared 8.827097 M’u:l dependens var 80521.80
Ad)ugred R-squared 0.796585 S.D. dependent var 122356.4
S.E. of regression 55184.69 Akaiks info eriterion 22,00652
Sum squared resld S5.1BE+10 Schwariz criterion 22.20548
Log Hkelihood -256.8603 F-statistle 27.10700
Dwrbin-Watson stat 1.901676 Prob(F-statistic) 0.000001
Iwerted AR Roats 117 - 58
Estimated AR process i3 nonstationary
Inverted MA Roots 56 «1.19
% Estimated MA p I invertible
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1- Akaike information criterion

2- Schwartz criterion
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Correlogram of RESID

Date: 01/06/91 Time: 12:09
Sample: 1354 1377
Included observations: 21

Awtocorrelation Partial Cerrelation AC PAC (Q-Stae Prob

! 0.016 -0.016 0.0064 0.936
! 0.032 0.032 0.0332 0.984
I -0.137 +0.136 0.5353 0.911
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! -0.051 -0.069 0.9759 0.998
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14 -0.043 -0.083 1.7425 1.000
15 0.007 -0.058 1.7467 1.000
16 -0.047 -0.084 1.9590 1.000
17 -0,011 -0.068 1.9744 1.000
18 0.032 -0.021 2.1398 1.000
19 0.034 -0.025 2.4247 1.000
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