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VaRiable Coefficient Std. Error t-Statistic Prob.
Cc 0.306793 0.018801 16.31801 0.0000
AR(1) 0.493373 0.365943 1.348223 0.1777
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R-squared 0.080467 Mean dependent VaR 0.301610
Adjusted R-squared 0.074461 S.D. dependent VaR 0.250840
S.E. of regression 0.241320 Akaike info criterion 0.001440
Sum squared resid 160.4970 Schwarz criterion 0.042031
Log likelihood 17.00239 Hannan-Quinn criter. 0.016098
F-statistic 13.39855 Durbin-Watson stat 1.998972
Prob(F-statistic) 0.000000
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