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Dependent Variable: LGDPNO
Method: Least Squares
Date: 07/15/03 Time: 12:15
Sample (adjusted): 1347-1379
Included observations: 33 after adjusting endpoints
Convergence achieved after 22 iterations
Backcast: 1346
Variable Coefficient Std.Error  t-Statistic Prob.
C 9.419621 0.208625  45.15090 0.0000
LM2 0.028843  0.017920 1.609545 0.1191
LOIL(-1) 0.165127  0.019461 8.484503 0.0000
LIH(-1) 0106163  0.019852  5.347754 0.0000
AR(1) 0576254  0.135977  4.237865 0.0002
MA(1) -0.989552  0.163677  -6.045776 0.0000
R-squared 0.994161 Mean dependent var  11.95727
Adjusted R-squared 0.993079 S.D. dependent var 0429054
S.E. of regression 0.035693 Akaike info critetion  -3.664765
Sum squared resid 0.034398 Schwatz criterion -3.392672
Log likelihood 66.46862 F-statistic 919.3862
Durbin-Watson stat 2277402 Prob(F-statistic) 0.000000
Inverted AR Roots 58
Inverted MA Roots 9%
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