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Dependent Variable: S1

Method: Least Squares

Date: 01/17/11 Time: 14:59
Sample(adjusted): 2003:02 2010:11

Included observations: 94 after adjusting endpoints

Variable Coefficient ~ Std. Error  t-Statistic Prob.

C 0.143998 0.120618 1.193832 0.2356

S1(-1) 0.996564  0.023330  42.71649  0.0000

C1(-2) -0.076894 0.026305 -2.923153 0.0044
R-squared 0.953116  Mean dependent var ~ 3.574423
Adjusted R-squared 0.952086  S.D. dependent var 3.974287
S.E. of regression 0.869946  Akaike info criterion 2.590622
Sum squared resid 68.86927  Schwarz criterion 2.671791
Log likelihood -118.7592  F-statistic 924.9817

Durbin-Watson stat 2.415887  Prob(F-statistic) 0.000000
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S1 = 0.143998 + 0.996564*S1(-1) - 0.076894*COM1(-2)
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