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Dependent Variable: S1

Method: Least Squares

Date: 07/13/10 Time: 13:14

Sample(adjusted): 2003:02 2010:04

Included observations: 87 after adjusting endpoints

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 1.478282  0.563168  2.624941  0.0103

S1(-1) 0.711789  0.073889  9.633260  0.0000

C1(-6) -1.135999  0.513899 -2.210549  0.0298
R-squared 0.555593 Mean dependent var 4.950979
Adjusted R-squared 0.545011 S.D. dependent var 6.071685
S.E. of regression 4.095524  Akaike info criterion 5.691540
Sum squared resid 1408.958 Schwarz criterion 5.776572
Log likelihood -244.5820  F-statistic 52.50788
Durbin-Watson stat 2.067649 Prob(F-statistic) 0.000000
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