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Dependent Variable: S1

Method: Least Squares

Date: 06/17/09 Time: 14:44

Sample(adjusted): 2003:11 2009:04

Included observations: 66 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

C 14.32057  6.372571  2.248632  0.0281

S1( 1) 0.847917  0.064453  13.15558  0.0000

C1{-9) 2563743  1.134531 2259738 0.0274

C1{-1) -2.567422  1.119735 -2.292883  0.0253
R-squared 0.751926 Mean dependent var 95.04470
Adjusted R-squared 0.739923 S.D. dependent var 26.87077
S.E. of regression 13.70349  Akaike info criterion 8.131870
Sum squared resid 11642.71  Schwarz criterion 8.264576
Log likelihood -264.3517  F-statistic 62.64193
Durbin-VWatson stat 2.062818  Prob(F-statistic) 0.000000
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S1=14.32957+0.847917*S1 (-1) — 2.567422*C1 (-1) + 2.563743*C1 (-9)
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