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Dependent Variable: LGAM_CY

Method: Least Squares

Date: 04/27/15 Time: 17:08

Sample (adjusted): 1361 1390

Included observations: 30 after adjustments
Convergence achieved after 12 iterations

No d.f. adjustment for standard errors & covariance

Variable Coefficient Std. Error t-Statistic Prob.
C 0.085836 0.046885 1.830788 0.0791
LGAM_CY(-1) 0.300540 0.155479 1.932995 0.0646
YHAT(1) 0.964931 0.495519 1.947312 0.0628
LINF_CY(1) 0.199932 0.070619 2.831134 0.0090

AR(3) 0.010809 0.182675 0.059171 0.9533




R-squared 0.364930 Mean dependent var 0.008038

Adjusted R-squared 0.263319 S.D. dependent var 0.168644
S.E. of regression 0.144747 Akaike info criterion -0.876645
Sum squared resid 0.523793  Schwarz criterion -0.643112
Log likelihood 18.14967 Hannan-Quinn criter. -0.801936
F-statistic 3.591437 Durbin-Watson stat 2.045038
Prob(F-statistic) 0.019075

Inverted AR Roots .22 -11-.19i -11+.19i
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