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Sandine Lardic, Valérie Mignon (2002) «Econométrie des série temporelles macroéconomigue et financiers»,
ECONOMICA ,Paris, p 112.
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Dependent Variable: Y

Method: Least Squares

Date: 03/01/11 Time: 17:15

Sample(adjusted). 1989 2010

Included observations: 21 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.
Y(-1) 1.056968 0.015456  68.38435  0.0000
R-squared 0.966162 Mean dependent var 379464.0
Adjusted R-squared 0.966162 S.D. dependent var 143483.7
S.E. of regression 26393.96 Akaike info criterion 23.24836
Sum squared resid 1.32E+10 Schwarz criterion 23.29815
Log likelihood -231.4836 Durbin-Watson stat 1.9924345
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Dependent Variable: Y
Method: Least Squares
Date: 03/01/11 Time: 16:11
Sample(adjusted): 1989 2010
Included observations: 21 after adjusting endpoints
Convergence achieved after 6 iterations
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 161728.1 115628.0 1.398693 0.1810
X1 13657.50 12823.66 2.095023526 0.0026743
X3 20.76507 19.35057 2.083098947 0.0491455
AR(1) 0.723524 0.199706 3.622937 0.0023
R-squared 0.972625 Mean dependent var 379464.0
Adjusted R-squared 0.967493 S.D. dependent var 143483.7
S.E. of regression 25869.87 Akaike info criterion 23.33640
Sum squared resid 1.07E+10 Schwarz criterion 23.53555
Log likelihood -229.3640 F-statistic 189.4936
Durbin-Watson stat 1.91521315 Prob(F-statistic) 0.000000
Inverted AR Roots 72
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