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0814-0820| 3 1115 1612 10.050578358
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t p
C -6.059461 0.418949 —14.46347 | 0.0000
T 1.139731 0.056924 20.02197 | 0.0000

R-squared

0.975662 | Mean dependent var | 1.348789
Adjusted R-squared | 0.973228 | S.D. dependent var | 4.160297

S.E. of regression 0.680712 | Akaikeinfo criterion | 2.219657
Sum squared resid 4.633690 Schwarz criterion | 2.300475
Log likelihood -11.31794 F-statistic 400.8793
Durbin-Watson stat | 1.014394 Prob(F-statistic) 0.000000

R-squared 0.975662 | Mean dependent var | 1.348789
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t p
C -5.875058 |0.386647 -15.19490 |0.0001
T 1.114861 0.048015 23.21918 |0.0000
AR(5) -0.249995 10.151770 -1.647194 |0.1749
R-squared 0.991904 |Mean dependent var | 4.141096
Adjusted R-squared | 0.987856 |S.D. dependent var | 2.294826
S.E. of regression 0.252889 |Akaike info criterion| 0.385796
Sum squared resid 0.255812 |Schwarz criterion 0.362615
Log likelihood 1.649713  |F-statistic 245.0361
Durbin-Watson stat 1.558272  |Proh(F-statistic) 0.000066
Inverted AR Roots | 0.61-0.45i |0.61+0.45i -0.23+0.72i
:¢'=-5.875058 a=1.114861
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