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Dependent Variable: S7

Method: Least Squares

Date: 08/28/07 Time: 16:46

Sample(adjusted): 2000:02 2006:12

Included observations: 83 after adjusting endpoints

White Heteroskedasticity-Consistent Standard Errors & Covariance

Variable Coefficient  Std. Error  t-Statistic Prob.

C 10.80619  4.911467  2.200197  0.0307

S7(-1) 0.910558  0.042277 2153780  0.0000

C7(-4 -3.822046  1.642156 -2.327456  0.0225
R-squared 0.804523 Mean dependent var 107.5955
Adjusted R-squared 0.800046 S.D. dependent var 2567080
S.E. of regression 11.47887  Akaike info criferion 7.754368
Sum squared resid 10541.16  Schwarz criterion 7.841796
Log likelihood -318.80683 F-statistic 165.0473
Durhin-Watson stat 2.483584 Prob(F-statistic) 0.000000
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