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Dependent Variable: S1

Method: Least Squares

Date: 07/02/10 Time: 15:22

Sample(adjusted): 2003:05 2010:04

Included observations: 84 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.

C 14.26200 5.469710 2.607450  0.0109

S1(-1) 0.701936  0.083831  8.373241  0.0000

S1(-4) 0.051136  0.079407 0.643964  0.5214

C1(-7) 4.662851  0.948892  4.913996  0.0000
R-squared 0.523934 Mean dependent var 56.26592
Adjusted R-squared 0.506081 S.D. dependent var 9.984033
S.E. of regression 7.016715 Akaike info criterion 6.780915
Sum squared resid 3938.743  Schwarz criterion 6.896668
Log likelihood -280.7984  F-statistic 29.34793
Durbin-Watson stat 2.256563  Prob(F-statistic) 0.000000
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S1= 14.26200 + 0.701936*S1(-1) +0.051136*S1(-4) + 4.662851*COM1(-7)
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