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Dependent Variable: S1

Method: Least Squares

Date: 06/09/10 Time: 19:24

Sample(adjusted): 2003:03 2009:05

Included observations: 75 after adjusting endpoints
Convergence achieved after 7 iterations

Variable Coefficient Std. Error t-Statistic Prob.

C 7.844015 4.149390 1.890402 0.0628

S1(-1) 0.820074 0.065390 12.54133 0.0000

C1(-2) 0.087467 0.038452 2.274713 0.0259

AR(1) -0.312705 0.122453 -2.553674 0.0128

R-squared 0.635127 Mean dependent var 65.24000

Adjusted R-squared 0.619710 S.D. dependent var 19.58408

S.E. of regression 12.07705 Akaike info criterion 7.872349

Sum squared resid 10355.71  Schwarz criterion 7.995949

Log likelihood -291.2131  F-statistic 41.19606

Durbin-Watson stat 2.020964  Prob(F-statistic) 0.000000
Inverted AR Roots -.31
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S1 = 7.84401538 + 0.8200744052*S1(-1) + 0.08746675155*C1(-2)
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