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Autocorrelation Function for: CA1
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Partial Autocorrelation Function for: C1
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Final Estimates of Parameters

Type Estimate  St. Dev. t-ratio

AR 1 -0.6958 0.1941 -3.58

MA 1 -03277 0.2580 -1.27

Constant  86.915 1.728  50.31

Mean 51.254 1.019

No. of obs.: 70

Residuals: SS =7928.17 (backforecasts exclude MS = 118.33 DF =67
Modified Box-Pierce (Ljung-Box) chisquare statistic

Lag 12 24 36 48

Chisquare 5.0(DF=10) 16.1(DF=22) 20.8(DF=34) 30.4(DF=46)

AR(1)

Final Estimates of Parameters

Type Estimate  St. Dev. t-ratio

AR 1 -0.4257 0.1156 -3.68

Constant  73.091 1.310  55.81

Mean 51.2673  0.9186

No. of obs.: 70

Residuals: SS=8159.01 (backforecasts exclude MS = 119.99 DF = 68
Modified Box-Pierce (Ljung-Box) chisquare statistic

Lag 12 24 36 48

Chisquare 7.0(DF=11) 18.2(DF=23) 24.5(DF=35) 33.4(DF=47)
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