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Aowond
Dependent Variable: LOG(TOURISM)
Method: Least Squares
Date: 04/25/11 Time: 18:52
Sample (adjusted): 1371 1388
Included observations: 18 after adjustments
Convergence achieved after 24 iterations
Newey-West HAC Standard Errors & Covariance (lag truncation=2)

MA Backcast: 1369 1370
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Variable

Coefficient Std. Errort-Statistic Prob.

LOG(TOURISM(-1))0.721466

0.063138 11.42688 0.0000

LOG(GNP) 0.153071 0.061569 2.486192 0.0273
LOG(RATE) 0.114221 0.047035 2.428418 0.0304

C -1.823502 1.378081 -1.323218 0.2086
MA(2) -0.939426 0.061684 -15.22972 0.0000
R-squared 0.983134 Mean dependent var 13.85521
Adjusted R-squared 0.977944 S.D. dependent var 0.740801
S.E. of regression ~ 0.110018  Akaike info criterion-1.346212
Sum squared resid ~ 0.157352  Schwarz criterion ~ -1.098886
Log likelihood 17.11591 Hannan-Quinn criter.-1.312109
F-statistic 189.4425 Durbin-Watson stat 2.718722
Prob(F-statistic) 0.000000

Inverted MA Roots .97 =97
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