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Dependent Variable: S1

Method: Least Squares

Date: 02/09/11 Time: 11:31
Sample(adjusted): 2003:03 2010:12

Included observations: 94 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

C 1.476830  0.582314 2536141  0.0129

S1(-1) 0.541691  0.099229  5.459009  0.0000

S1(-2) 0.269800  0.101602  2.655467  0.0094

C1(-30) -0.740533  0.252386  -2.934132  0.0042
R-squared 0.561599  Mean dependent var  7.313158
Adjusted R-squared 0.546986  S.D. dependent var 2.229883




S.E. of regression 1.500853  Akaike info criterion 3.691565

Sum squared resid 202.7303  Schwarz criterion 3.799790
Log likelihood -169.5036  F-statistic 38.43054
Durbin-Watson stat 2.008109  Prob(F-statistic) 0.000000

PNANTHENIHANTUTEINUMST anunsaleuleglugUaunisnisedinenanslanadeluil

S1 = 1.476830 + 0.541691*S1(-1) + 0.269800*S1(-2) - 0.740533*COM1(-6)
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