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Dependent Variable: S;
Method: Least Squares
Sample{adjusted); 1990:05 1897:11
included observations: 91 after adjusting endpoints
Convergence achieved after 6 iterations
Variable Coefficient Std. Error t-Statistic Prob.
c 6.941587 5.218021 1.330310 0.1869
S4(-1) 0.964406 0.028199 34.19948 0.0000
C.(-2) 6.403742 3.832104 1.671077 0.0983
AR({1) -0.214236 0.111039 -1.929381 0.0569
R-squared 0.807595 Mean dependent var 171.0179
Adjusted R-squared 0.904408 S.D. dependent var 84.63554
S.E. of regression 26.16752 Akaike info criterion 9.409876
Sum squared resid 59572.31 Schwarz criterion 9.520243
Loeg likelinood -424.1493 F-statistic 284.8352
Durbin-Watson slat 2032599 Prob(F-statistic) 0.000000
Inverted AR Roots =21
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