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Dependent Variable: $1

Method: Least Squares

Date: 06/17/09 Time: 11:42

Sample(adjusted). 2003:11 2008:12

Included observations: 62 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

Cc 11.92697  3.090837  3.858692  0.0003

S1{-1) 0.692613  0.079714  8.688704  0.0000

C1(-8) -3.140149 11031685 -2.846491 0.0061

C1(-8) -2.976011 1.124455 -2.646626  0.0104
R-squared 0.618673 Mean dependent var 37.65871
Adjusted R-sguared 0.598%49 3.D. dependent var 9.388516
S.E. of regression 59456617  Akaike info criterion 6.465527
Sum squared resid 2050.321  Schwarz criterion 6.602761
Log likelihood -196.4313  F-statistic 31.36675
Durbin-Watson stat 2.431874 Prob{F-statistic) 0.000000
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S1=11.92697 + 0.692613*S1 (-1) — 3.140149*C1 (-8) — 2.976011*C1 (-9)
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