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Variable Coefficient Std. Error t-Statistic Prob.

C 2.712781 3.292904 0.823826 0.4221

X 0.940381 0.231105 4.069058 0.0009

Y(-1) 0.468643 0.155347 3.016750 0.0082

R-squared 0.988410 Mean dependent var 105.8789

Adjusted R-squared 0.986962 S.D. dependent var 46.17620

S.E. of regression 5.272662 Akaike info criterion 6.306887

Sum squared resid 444.8155 Schwarz criterion 6.456009

Log likelihood -56.91543 Hannan-Quinn criter. 6.332124

F-statistic 682.2701 Durbin-Watson stat 1.354996
Prob(F-statistic) 0.000000
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- Bourbonnais, R, Econométrie, 5° édition, Paris, Dunod, 2003.
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