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Dependent Variable: S,
Method: Least Squares
Sample(adjusted): 1991:02 1897:10
Included observations: 81 after adjusting endpoints
Variable Coefiicient Std. Error t-Statistic Prab.
c 37.16621 9.037802 4.112306 0.0001
S,(-1) 0.667039 0.078175 8.532598 0.0000
C,(-3) 5451113 2.120596 2.570556 0.0121
R-squared 0.511851 |Mean dependent var 114.2147
Adjusted R-squared 0.489334 {S.D. dependent var 20.09418
S.E. of regression 14.21819 |Akaike info criterion 8.183255
Sum squared resid 15768.23 |Schwarz criterion 8.271938
l.ag likelihood -328.4218 |F-statistic 40.89365
Durbin-Watson stat 2.065245 |Prob{F-statistic) 0.000000
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