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Observed Observed Observed
Date irregular Date irregular Date irregular
immigrants immigrants immigrants
Jan-02 35,369 Feb-06 29,398 Apr-10 14,759
Feb-02 42,781 Mar-06 31,311 May-10 32,920
Mar-02 48,542 Apr-06 29,568 Jun-10 17,137
Apr-02 34,254 May-06 26,321 Jul-10 16,443
May-02 36,842 Jun-06 25,259 Aug-10 16,817
Jun-02 37,233 Jul-06 27,574 Sep-10 22,094
Jul-02 41.57 Aug-06 22,407 Oct-10 17,561
Aug-02 41.46 Sep-06 22,396 Nov-10 21,320




Sep-02 37,418 Oct-06 31,702 Dec-10 29,313
Oct-02 36,560 Nov-06 33,065 Jan-11 23,834
Nov-02 36,480 Dec-06 42,120 Feb-11 20,076
Dec-02 42,494 Jan-07 35,949 Mar-11 18,414
Jan-03 39,863 Feb-07 36,155 Apr-11 17,960
Feb-03 59,600 Mar-07 32,453 May-11 21,726
Mar-03 62,561 Apr-07 33,075 Jun-11 23,425
Apr-03 59,585 May-07 36,014 Jul-11 28,614
May-03 70,706 Jun-07 29,774 Aug-11 18,754
Jun-03 56,877 Jul-07 32,408 Sep-11 32,131
Jul-03 52,178 Aug-07 33,944 Oct-11 21,356
Aug-03 60,490 Sep-07 31,757 Nov-11 34,515
Sep-03 60,034 Oct-07 48,937 Dec-11 32,413
Oct-03 49,433 Nov-07 32,523 Jan-12 29,563
Nov-03 50,912 Dec-07 48,449 Feb-12 30,931
Dec-03 47,217 Jan-08 42,425 Mar-12 33,212
Jan-04 52,946 Feb-08 34,415 Apr-12 26,871
Feb-04 50,392 Mar-08 36,643 May-12 29,379
Mar-04 52,611 Apr-08 28,890 Jun-12 26,546
Apr-04 43,596 May-08 28,280 Jul-12 28,375
May-04 40,806 Jun-08 28,494 Aug-12 28,860
Jun-04 42,198 Jul-08 29,097 Sep-12 27,760
Jul-04 40,761 Aug-08 31,464 Oct-12 23,871
Aug-04 42,424 Sep-08 36,104 Nov-12 31,497
Sep-04 38,527 Oct-08 36,646 Dec-12 20,982
Oct-04 42,264 Nov-08 29,310 Jan-13 30,178
Nov-04 48,101 Dec-08 36,200 Feb-13 25,285
Dec-04 51,135 Jan-09 30,761 Mar-13 31,341
Jan-05 72,425 Feb-09 26,915 Apr-13 20,019
Feb-05 48,586 Mar-09 22,407 May-13 20,265
Mar-05 46,434 Apr-09 22,407 Jun-13 71,623
Apr-05 46,121 May-09 21,962 Jul-13 20,694
May-05 45,228 Jun-09 23,368 Aug-13 48,763
Jun-05 51,588 Jul-09 21,607 Sep-13 13,277
Jul-05 48,987 Aug-09 26,812 Oct-13 25,900
Aug-05 47,824 Sep-09 44 204 Nov-13 43,971
Sep-05 43,390 Oct-09 35,016 Dec-13 27,420
Oct-05 52,491 Nov-09 22,099 Jan-14
Nov-05 52,689 Dec-09 10,694 Feb-14
Dec-05 38,817 Jan-10 10,720 Mar-14
Jan-06 39,002 Feb-10 12,045 Apr-14

Mar-10 14,502 May-14

Jun-14
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Transforms: natural logarithm, difference(1)
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Autocorrelation of the series with the lags of transformed data (log and

differencing)
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Partial autocorrelation of the series with the lags of transformed data (log and
differencing)
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@, and @, are the coefficients of lags 1 and 2 (Autoregressive part of the model

or the AR) respectively

AY;_; and AY;_, are the first the first and second lags of the differenced outcome
variable respectively

0,,0,,05,and 6, are the coefficients of the first, second, third, and fourth lag of

the  error terms (Moving averages part of the model) respectively

er_1,€r_p,€r_3,and e;_, are the first, second, third, and fourth lags of the error

terms (moving averages or MA).
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Model Statistics

Ljung-Box Q(18)

Number of
Model R-squared| MAPE [Normalized BIC | Statistics DF Sig. Outliers

Irregular_Immigrants-Model_1 592 18574 18.272 5.546 12 937 0
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Autocorrelation of the final model
73 saill O le
ARIMA Model Parameters
Estimate SE t Sig.
Irregular_Immigrants-Model_1 |Natural AR Lag 1 -1.192 239 -4.994 .000
Logarithm Lag 2 -450 221 -2.039 043
Difference 1
MA Lag1 -.582 232 -2.502 .014
Lag 2 118 171 689 492
Lag 3 .386 144 2.680 .008
Lag 4 .326 .096 3.409 .001
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Part of the Observed and predicted values

Lower
Observedirregular  |confidence Predicted irregular |Upper confidence

Date |immigrants interval (95%) immigrants interval (95%)
Jan-13 30,178 16,398 27,597 43,678
Feb-13 25,285 15,763 26,528 41,987
Mar-13 31,341 16,549 27,851 44,080
Apr-13 20,019 18,404 30,973 49,022
May-13 20,265 14,277 24,026 38,027
Jun-13 71,623 13,749 23,138 36,621
Jul-13 20,694 21,552 36,269 57,405
Aug-13 48,763 24,373 41,017 64,920
Sep-13 13,277 15,058 25,342 40,110
Oct-13 25,900 14,962 25,179 39,852
Nov-13 43,971 15,712 26,442 41,851
Dec-13 27,420 17,116 28,804 45,590
Jan-14 25,799 43,417 68,717
Feb-14 14,736 25,823 42,165
Mar-14 17,965 33,908 58,537
Apr-14 16,519 31,622 55,161
May-14 15,845 30,637 53,835
Jun-14 16,531 33,065 59,545
Jul-14 15,301 30,849 55,871
Aug-14 15,765 32,611 60,151
Sep-14 15,127 31,706 59,026
Oct-14 15,086 32,191 60,687
Nov-14 14,857 32,227 61,453
Dec-14 14,608 32,175 62,003
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=== Predicted irregular immigrants (95%)
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