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Y  Y +  

X 30.3 30.9 30.9 33.4 35.1 37.3 41 44.9 46.5 50.3 53.5 52.8 55.9 63 73 84.8 86.6 98.8 110.8 124.7 
Y 52.9 53.8 54.9 58.2 60 63.4 68.2 78 84.7 90.6 98.2 101.7 102.7 108.3 124.7 157.9 158.2 170.2 180 198 

Eviews :  
 

     
     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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:   

-  Akaike   

-  koyck   

Eviews :  

       
        Lag LogL LR FPE AIC SC HQ 
       
       0 -119.3767 NA   36614.38  16.18355  16.27796  16.18255 

1 -81.49127  60.61662  403.7027  11.66550  11.94872  11.66249 
2 -73.69285   10.39789*  253.7256  11.15905  11.63108  11.15402 
3 -70.51993  3.384444  314.2237  11.26932  11.93017  11.26228 
4 -62.82098  6.159160  238.1654  10.77613  11.62579  10.76708 
5 -47.43930  8.203564   80.88998*   9.258573*   10.29705*   9.247511* 
       
       

AIC SC  5   

-  koyck   

    
Y = 2.7127 + 0.9403 + 0.4686 
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