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Dependent Variable: S1

Method: Least Squares

Date: 07/12/10 Time: 16:35

Sample(adjusted): 2003:02 2010:03

Included observations: 86 after adjusting endpoints

Variable Coefficient  Std. Error t-Statistic Prob.

C 1.799709  0.582179  3.091334  0.0027

S1(-1) 0.811151  0.061564  13.17566  0.0000

C1(-2) -0.132582  0.066434 -1.995702  0.0492
R-squared 0.695344 Mean dependent var 9.107511
Adjusted R-squared 0.688003 S.D. dependent var 3.186824
S.E. of regression 1.780055 Akaike info criterion 4.025427
Sum squared resid 262.9935 Schwarz criterion 4111043
Log likelihood -170.0933  F-statistic 94.71915
Durbin-Watson stat 2.495808 Prob(F-statistic) 0.000000
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