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Dependent Variable: S1

Method: Least Squares

Date: 06/17/08 Time: 10:29

Sample(adjusted); 2004:03 2009:04

Included observations; 62 after adjusting endpeints

Variable Coefficient  Std. Error  t-Statistic Prob.

cC 1.112614 0471995 2357255  0.0217

S1(-1) 0.820810 0.073426  11.17871 0.0000
C1({-13) -0.328795  0.118103 -2.783968  0.0072
R-squared 0.682013 Mean dependent var 6.160968
Adjusted R-squared 0.671234 S.D. dependent var 1.908688
S.E. of regression 1.094407  Akaike info criterion 3.065479
Sum squared resid 70.66585 Schwarz criterion 3.168405
Log likelihood -92.02986  F-statistic 63.27101
Durbin-Watson stat 2469759 Prob(F-statistic) 0.000000
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