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Dependent Variable: S1

Method: Least Squares

Date: 06/30/10 Time: 13:45

Sample(adjusted): 2003:01 2010:03

Included observations: 87 after adjusting endpoints

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 16.88258  3.602617  4.686200  0.0000

S1(-1) 0.592272  0.077089  7.682978  0.0000
C1(-16) -10.35443  2.652116 -3.904213  0.0002
R-squared 0.515562 Mean dependent var 40.03269
Adjusted R-squared 0.504028 S.D. dependent var 24.89900
S.E. of regression 17.53520 Akaike info criterion 8.600172
Sum squared resid 25828.59 Schwarz criterion 8.685203
Log likelihood -371.1075  F-statistic 44.69836
Durbin-Watson stat 2.370867 Prob(F-statistic) 0.000000
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S1=16.88258 +0.592272*S1(-1) - 10.35443*COM1(-16)
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