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Dependent Variable: S1

Method: Least Squares

Date: 01/17/11 Time: 09:26
Sample(adjusted): 2003:02 2010:11

Included observations: 94 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

C 2.033484 0.650202 3.127467 0.0024

S1(-1) 0.813109 0.058838 13.81933 0.0000

C1(-12) 1.619198 0.444465 3.643023 0.0004
R-squared 0.683901  Mean dependent var 10.64453
Adjusted R-squared 0.676954  S.D. dependent var 3.351388
S.E. of regression 1.904833  Akaike info criterion 4.158061
Sum squared resid 330.1835  Schwarz criterion 4.239230
Log likelihood -192.4288  F-statistic 98.44228
Durbin-Watson stat 2.283315  Prob(F-statistic) 0.000000
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S1 = 2033484 + 0.813109 *S1(-1) + 1.619198*COM1(-12)

log?l  S1 Ao yardseonguinds guaduq e t

S1 (-1) fie yarAseongutuds guudus fvian t -1

o

COM (-12) fio ArufiTthnauvosyardtoandudLly guedug Ava t -12

[y

NATIHAAINAAETA NuIEUTnaiddAyn1eaia lnellenadeunseaiu

v A

U o U U aa 2 1 U Q.II 1 U U
WedAysedu 0.05 wagAada R aglusysu 0.68 TumiNgALd aun1sianaIaIuise
Ussanauyardseangudunds guydus tads 68 wWesidud uenainian F-Statistic  Afanu
N1SVAEBY FIUAAIIILUIAINE A0S UIEAILUSYaAIdI0aNAUTRTY Gurdue)

lugrstoyannanlafneaunis



dvaan

sdatN1YaAN

o

ils

55

RUUTHYEAN

e Actual

e Simulated




