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Dependent Variable: Y

Variable Coefficient Std. Error  t-Statistic  Prob.

C -222.2354 105.6297  -2.103910 0.0417
Y(-1) 0.907492 0.035947  25.24522  0.0000
X 0.179560 0.023626  7.599977  0.0000

R-squared 0.948215 Mean dependent var  2509.163
Adjusted R-squared 0.945625 S.D. dependent var  430.7224
S.E. of regression  100.4374 Akaike info criterion 12.12416
Sum squared resid  403506.6 Schwarz criterion 12.24703
Log likelihood -257.6694  Hannan-Quinn criter. 12.16947
F-statistic 366.2100 Durbin-Watson stat ~ 0.976293
Prob(F-statistic) 0.000000

Dependent Variable: RESID"2

Dependent Variable: RESID

Variable Coefficient Std. Error  t-Statistic  Prob. Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 7206484 2345558  3.072396  0.0038 C 74.21540  96.10634  0.772222  0.4448
s Y(-1) -0.035513 0.034645 -1.025054 03118
RESID*2(-1) 0.260978 0.164371  1.587744  0.1202 & AT Goiod  Giuma Giiss
RESID(-1) 0.531415 0.175653  3.025366  0.0044
R-squared 0.059287  Mean dependent var ~ 9480.145 RESID(-2) 0.041495 0.187738  0.221026  0.8263
Adjusted R-squared 0.035769  S.D. dependent var  12260.46 5 p W m—
3 1 1 1 - -squarei . can depen ent var -1. =
S'E’ ofregrx:lssmpd ;28003E9+]099 élﬁuke info criterion %%gggg‘; Adjusted R-squared 0.174744  S.D. dependentvar  98.01684
um squared resi - chwarz criterion : S.E.ofregression  89.04203  Akaike info criterion  11.92504
Log likelihood -453.1996  Hannan-Quinn criter.  21.70650 Sum squared resid 3012824 Schwarz criterion 12.12983
F-statistic 2520931  Durbin-Watson stat ~ 1.786778 1];0§ lti_kf_lihood ;2321333%833 gﬂnlr;,an-v(v)utinﬂ crtitfr- }2828232
Tati -Statistic F uroin-watson stal i
Prob(F-statistic) 0120219 Prob(F-statistic)  0.022383
7
Series: Residuals
6 Sample 2 44
Observations 43
5
Mean -1.31e-13
4 Median 17.10210
3 Maximum  174.8956
Minimum  -240.6270
P Std. Dev. 98.01684
Skewness -0.365310
1 . . . Kurtosis 2.632082
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