Anexo 5.21

Funcién de autocorrelacion simple y parcial del clnur

Date: 12/01/98 Time:
Sample: 1963 1993
Included observations:

Base 1990=1

Autocorrelatio Partial AC PAC A-Stat  Prob
: | 1 0744 0.744 18.880 0.000
: : ' 2 0543 -0.024 29.278 0.000
: I ' 3 0338 -0.129 33.463 0.000
| | ' 4 0154 -0.109 34.357 0.000
5 .0.016 -0.121 34.367 0.000
! ! : 6 -0.158 -0.105 35.383 0.000
! ! : 7 -0.288 -0.146 38.927 0.000
: ! : 8 -0.312 0057 43257 0.000
: ! : 9 -0309 -0.022 47.707 0.000
! ! ' 10 -0.276 -0.022 51.409 0.000
! ! ' 11 -0.254 -0.090 54.705 0.000
! ! ' 12 -0.157 0.097 56.034 0.000
! ! ' 13 -0.103 -0.074 56.639 0.000
: | . 14 -0.004 0.071 56.641 0.000
! ! ! 15 0.033 -0.067 56.710 0.000




Anexo 5.22
Funcion de autocorrelacién simple y parcial del Er(e*IPC).
Base 1990=1

Date: 12/01/98 Time: 13:27

Sample: 1963 1993

Included observations: 31

Autocorrelation Partial Correlation AC PAC A-Stat Prob
] 1 0621 0621 13.132 0.000
I 2 0418 0.053 19.288 0.000
[ 3 0270 -0.013 21.961 0.000
4 0116 -0.098 22.473 0.000
5 -0.067 -0.183 22.649 0.000
6 -0.363 -0.407 28.033 0.000
7 -0.379 0.037 34.147 0.000
[ 8 -0.383 -0.039 40.688 0.000
9 -0.360 0.000 46.708 0.000
10 -0.360 -0.114 53.025 0.000
11 -0.376 -0.213 60.238 0.000
12 -0.338 -0.304 66.395 0.000
[ 13 -0.232 -0.036 69.448 0.000
14 -0.114 0.016 70.232 0.000
[ | 15__-0.056 -0.031 70.434 0.000




Anexo 5.23
Funcién de autocorrelacion simple y parcial del Er(e*dY).
Base 1990=1

Date: 12/01/98 Time: 13:32

Sample: 1963 1993

Included observations: 31

Autocorrelation Partial Correlation AC PAC A-Stat  Prob
[~ ] 1 0.811 0.811 22.454 0.000

I 2 0.653 -0.016 37.495 0.000

[ 3 0.512 -0.038 47.088 0.000

4 0368 -0.099 52.208 0.000

5 0.249 -0.028 54.642 0.000

6 0.144 -0.048 55.490 0.000

7 0.078 0.031 55.753 0.000

[ 8 0.015 -0.054 55.763 0.000

9 0.053 0.239 55.895 0.000

10 0.040 -0.135 55.974 0.000

11 0.009 -0.065 55.978 0.000

12 -0.061 -0.201 56.180 0.000

[ 13 -0.130 -0.036 57.138 0.000
14 -0.121 0.160 58.023 0.000
| 15 -0.125 0.019 59.022 0.000




