Long memory and seasonality in US Consumer Price Inflation:

an empirical investigation at varying levels of aggregation. Figures

Marius Ooms

December 31, 1996

Econometric Institute, Erasmus University Rotterdam 3062 PA Rotterdam, The Netherlands

Appendix C: Sample Autocorrelation Functions Inflation Series

Figure 1:

Sample Auto Correlation Functions. Series in deviations from seasonal means. Lag in years on x-axes, ACF connected at yearly intervals. Number i indicates ACF at lags i, i + 12, . . ..

Figure 2:

Sample Auto Correlation Functions. Series in deviations from seasonal means. Lag in years on x-axes, ACF connected at yearly intervals. Number i indicates ACF at lags i, i + 12, . . ..

Figure 3:

Sample Auto Correlation Functions. Series in deviations from seasonal means. Lag in years on x-axes, ACF connected at yearly intervals. Number i indicates ACF at lags i, i + 12, . . ..