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Dependent Variable: 58

Method: Least Squares

Date: 04/11/08 Time: 09:09

Sample(adjusted). 2000:03 2007:12

Included observations: 94 after adjusting endpoints

Convergence achieved after 7 iterations

White Heteroskedasticity-Consistent Standard Errors & Covariance

Variable Coefficient  Std. Error  t-Statistic Prob.

C 14.64510  6.391484  2.251343  0.0243

58(-1) 0.887084  0.049477  17.92904  0.0000

C8(-2) 5.988500 2.798235  2.140099  0.0351

AR{1) -0.262233  0.100536  -2.608354  0.0107
R-squared 0.737470 Mean dependent var 133.3262
Adjusted R-squared 0.728719 S.D. dependent var 31.32075
S.E. of regression 16.31331 Akaike info criterion . 8.463461
Sum squared resid 239561,16 Schwarz criterion 8.571686
Log likelihood -393.7827  F-statistic 8427258
Durbin-Watson stat _ 2.007331_  Prob{F-statistic) _0.000000
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