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Dependent Variable: S10

Method: Least Squares

Date: 07/28/08 Time: 16:55

Sample(adjusted): 1995:11 2007:09

Included cobservations: 85 after adjusting endpoints

Newey-West HAC Standard Errors & Covariance (lag truncation=3)

Variable Coefficient  Std. Error  {-Sfatistic Prob.

C 22.06855  6.732687  3.277822  0.0015

S10(-1) 0.804735  0.062258 12.92588  0.0000
C10(-9) 1.979545  1.187527  1.666948  0.0489
R-squared 0.657042 Mean dependent var 111.5147
Adjusted R-squared 0.649586 S.D. dependent var 17.15757
S.E. of regression 10.15655 Akaike info criterion 7.505185
Sum squared resid 9490.310  Schwarz criterion 7.585833
Log likelihood -353.4963  F-statistic 88.12713
Durbin-Watson stat 1.927074 Prob(F-statistic) 0.000000
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