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Dependent Variable: S1

Method: Least Squares

Date: 01/17/11 Time: 09:39
Sample(adjusted): 2003:02 2010:11

Included observations: 94 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

C 1.135268  0.419184  2.708284  0.0081

S1(-1) 0.864791  0.045162 19.14880  0.0000

C1(-6) 0.122582  0.067788 1.808306  0.0739
R-squared 0.803384  Mean dependent var  8.759204
Adjusted R-squared 0.799063  S.D. dependent var 2.835792
S.E. of regression 1.271172  Akaike info criterion 3.349150
Sum squared resid 147.0449  Schwarz criterion 3.430319
Log likelihood -154.4101  F-statistic 185.9159
Durbin-Watson stat 2.350054  Prob(F-statistic) 0.000000
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S1 = 1.135268 + 0.864791*S1(-1) + 0.122582*COM1(-6)
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