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Fig 1:  Time plot, monthly govt security yield
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Fig 2:  Correlogram of (early portion of) raw data

0 5 10 15

−
1.

0
−

0.
5

0.
0

0.
5

1.
0

year

1s
t d

iff
er

en
ce

s 
(%

)

Fig 3:  Time plot of first differences
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Fig 4:  Correlogram of first differences


