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Dependent Variable; S1

Method: Least Squares

Date: 06/22/09 Time: 15:41

Sample(adjusted); 2005:08 2009:04

Included observations: 45 after adjusting endpoints

Variable Coefficient  Std, Error  t-Statistic Prab.

C 0.545630 0.262887  2.075530  0.0441

S1(-1) 0.847772  0.081899  10.35148  0.0000
C1(-30} -0.366574  0.166627 -2.199963  0.0334
R-squared 0.720073 Mean dependent var 2.888222
Adjusted R-squared 0.706743 S.D. dependent var 1.610455
S.E. of regression 0.872113  Akaike info criterion 2.628545
Sum squared resid 31.94441  Schwarz criterion 2.748989
Log likelihood -66.14227  F-statistic 54.01950
Durbin-Watson stat 1.895671 Prob(F-statistic) 0.000000
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