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Dependent Variable: S1

Method: Least Squares

Date: 06/30/10 Time: 11:25

Sample(adjusted): 2003:01 2010:03

Included observations: 87 after adjusting endpoints

Variable Coefficient Std. Error  t-Statistic Prob.

C 5.277955 2.396753  2.202128  0.0304
S1(-1) 0.930709 0.035169 26.46392  0.0000
C1(-10) -6.808895 2.865215 -2.376399 0.0198
R-squared 0.896814 Mean dependent var 57.39403
Adjusted R-squared 0.894357 S.D. dependent var 38.30309
S.E. of regression 12.44958 Akaike info criterion 7.915124
Sum squared resid 13019.32 Schwarz criterion 8.000156
Log likelihood -341.3079 F-statistic 365.0305

Durbin-Watson stat  2.044926 Prob(F-statistic) 0.000000
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