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Dependent Variable: S1
Method: Least Squares
Date: 06/30/10 Time: 09:48

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

Variable Coefficient  Std. Error t-Statistic Prob.

C 3.551556  1.156857  3.070003 0.0029

S1(-1) 0.821227  0.056169  14.62066 0.0000
C1(-10) -0.515582  0.208430 -2.473643 0.0154
R-squared 0.749574 Mean dependent var 19.64861
Adjusted R-squared 0.743611 S.D. dependent var 7.824642
S.E. of regression 3.961997  Akaike info criterion 5.625248
Sum squared resid 1318.584 Schwarz criterion 5.710279
Log likelihood -241.6983  F-statistic 125.7139
Durbin-Watson stat 2.049244  Prob(F-statistic) 0.000000
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