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Dependent Variable: S1

Method: Least Squares

Date: 02/09/11 Time: 14:22
Sample(adjusted): 2003:02 2010:12

Included observations: 95 after adjusting endpoints

Variable Coefficient ~ Std. Error  t-Statistic Prob.

C 0.848249  0.381720  2.222178  0.0287

S1(-1) 0.895091  0.042664  20.98013  0.0000

C1(-3) 0.742584  0.359600  2.065025  0.0417
R-squared 0.832553  Mean dependent var  8.116094
Adjusted R-squared 0.828913  S.D. dependent var 3.865630
S.E. of regression 1.598928  Akaike info criterion 3.807614
Sum squared resid 235.2046  Schwarz criterion 3.888263
Log likelihood -177.8617  F-statistic 228.7138
Durbin-Watson stat 2.604540  Prob(F-statistic) 0.000000
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S1 = 0.848249 + 0.895091*S1(-1) + 0.742584*COM1(-3)
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