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Dependent Variable: S1
Method: Least Squares
Date: 01/17/11 Time: 16:33

Sample(adjusted): 2003:02 2010:11

Included observations: 94 after adjusting endpoints

Variable Coefficien Std. Error  t-Statistic ~ Prob.

t
C 4714832 1.399355 3369288 0.0011
S1(-1) 0.767833 0.069439  11.05769  0.0000
C1(-6) 0.675449 0.418768 1.612943  0.1102
R-squared 0.581428 Mean dependent var 19.80689




Adjusted R-squared 0.572229 S.D. dependent var  4.663433
S.E. of regression 3.050082 Akaike info criterion  5.099608
Sum squared resid  846.5730 Schwarz criterion 5.180777
Log likelihood -236.6816 F-statistic 63.20296
Durbin-Watson stat 2.526382 Prob(F-statistic) 0.000000
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S1 = 4714832 + 0.767833*S1(-1) + 0.675449*COM1(-6)
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