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Dependent Variable: S,
Method: Least Squares
Sample{adjusted): 1990:07 1997:10
Included observations: 88 after adjusting endpoints
Convergence achieved after 9 iterations
Variable Coefficient| Std. Error{  {-Statistic Prob,
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R-squared 0.938797 |Mean dependent var 149.0511
Adjusted R-squared 0.236612 |S.D. dependent var 74.94652
S.E. of regression 18.86832 |Akaike info criterion B8.757341
Sum squared resid 29908.32 [Schwarz criterion 8.869947
l.og likelihood -381.3230 |F-statistic 4294971
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Inverted AR Roots .54
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