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Dependent Variable: S1

Method: Least Squares

Date: 05/27/10 Time: 15:20

Sample(adjusted): 2003:02 2009:11

Included observations: 82 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

C 7.156852 1.638038 4.369162 0.0000

S1(-1) 0.524235 0.085721 6.115568 0.0000

C1(-7) 3.543484 0.845430 4.191337 0.0001

R-squared 0.726598 Mean dependent var 15.85804
Adjusted R-squared 0.412082 S.D. dependent var 10.44386
S.E. of regression 8.007912 Akaike info criterion 7.034637
Sum squared resid 5066.006 Schwarz criterion 7.122687
Log likelihood -285.4201  F-statistic 29.38715
Durbin-Watson stat 2.240286 Prob(F-statistic) 0.000000
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S1=7.156852 + 0.524235*S1 (-1) + 3.543484*C1 (-7)
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