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Dependent Variable: S,

Method: Least Squares

Sample(adjusted): 1991:04 1997:12

Included observations: 81 after adjusting endpoints

Variable Coefficient  |Std. Error t-Statistic Prab,
C 40.587489 10.62429 3.820253 0.0003
S,{(-1) 0.985075 0.072842 13.562343 0.0000
S4{-3) -0.250052 0.072120 -3.467190 0.0009
C.(-5) 12.12761 6.180334 1.962291 0.0633
R-squared 0.758028 Mean dependent var 163.0352
Adjusted R-squared 0.748600 5.D. dependent var £5.95000
S.E. of regression 33.06718 Akaike info criterion 9.883081
Sum squared resid 8419475 Schwarz criterion 10.00133
Log likelihood -396.2648 F-statistic 80.40613
Durbin-Watson stat 1.963616 Prob(F-statistic) 0.000000
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