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Dependent Variable: S1
Method: Least Squares
Date: 06/30/10 Time: 10:37

Sample(adjusted): 2003:01 2010:03
Included observations: 87 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.

C 13.89724  3.322621  4.182614  0.0001

S1(-1) 0.686614  0.074784  9.181282  0.0000
C1(-13) -2.261999 0.673785 -3.357154  0.0012
R-squared 0.529534 Mean dependent var 43.99430
Adjusted R-squared 0.518333 S.D. dependent var 7.133738
S.E. of regression 4.950976  Akaike info criterion 6.070921
Sum squared resid 2059.022  Schwarz criterion 6.155952
Log likelihood -261.0851  F-statistic 47.27321
Durbin-Watson stat 2.157432 Prob(F-statistic) 0.000000
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S1=13.89724 + 0.686614*S1(-1) - 2.261999*COM1(-13)
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