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Dependent Variable: $1

Method: Least Squares

Date: 03/18/09 Time; 09:31

Sample(adjusted); 2005:08 2008:12

Included chservations; 41 afier adjusting endpeoints

Variable Coefficient  Std. Error  {-Statistic Frob.

C 2473587 5202162 4.754922  0.0000

S1(-1) 0.412157 0.112158  3.674782  0.0007
C1(-30) 6.024521  0.946523 6.364899  0.0000
R-squared 0.573665 Mean dependent var 44 83317
Adjusted R-squared 0.551226 S.D. dependent var 9.074041
S.E. of regression 6.078755 Akaike info criterion 6.517832
Sum squared resid 1404.148  Schwarz criterion 6.643216
Log likelihood -130.6156  F-statistic 25.566586
Durbin-Watson stat 1.977180  Prob{F-statistic) 0.000000
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