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O0ODO0ORATSOUOO0O0O0O0O0OO0OO0O0OOOOOODOOOOOOOOOOO,O0O0
goooooobooobooo

000 TableDODOOOOOOOODOOO0OO RATSOOOOOOOOOOO
O0O0O0OTabled, 0000000000 O0ODOO0OODOOODOOOODOOOO
oooO0OO0O0OO0OO0O0O000O0Ooooooooooooooooooooo
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120 00ooooOos2000000

O000000000000000SeriestD J000O0O0O0O0DMOI ObsO
00 OMeand O 0 0O 0O OStd Errorl0 O O O OMinimum[lJ O O O
OMaximumO OO OOOOOOOd

gobodoboobuooboobodbboobbobobobobuobobooo
gooooooobbobbobbobodooooooobbobobbbobooooo
goboboboboboboboobOoobooboobuoobooo

gobooboobooboobodboobbobbobboboo

10000 END PROGRAMOOOOOOOOOOOOOOOOOOOO
gobooboobooboobda

0—0 RATSOOOOOO—OO0O0O0OOO

00000000 RATSOOODOODODOOOOOOOOOOODOOOOO
0000000000000000000000000 RATSOODOOOO
goooooboboooooboooobooboboooobobobooobooo
gbobooooboboooooboooobobobooooboooboooboan
oo

gbooooboobooooobobooboobooobooobab

gbobooboobooboobobooooobooboboooobooboooog
gbooooobooboooooboooobobobooooboooboooboan
goooooboooooboo

d0oo0ooO00o0OO00O0O0O0O0DO0DU0D0DU0DUDUUDOOUOOOOO PRICPRG
O0000oU0oooooooo PRL.PRGO PR2. PRGOOOOOOOO
000000000000 PR2Z. PRGUOOOOOOOOOOOOOOOOO
O00000000SHOW MEMORYOOOCPOODOOOOOOOO
gooooobobo

000000000 O0PR2. PRGOODOOOOOOOOOOOOOOOOO
00000 RATSOOOOUOUOOOOOOOPR2. PRGOOOODOOOOO
goooooOoovooooooooooopoooo
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00 ocoooooooooooooo

* PR2.PRG
CAL 195511
ALL 1998:1

OPEN DATA Eview-1.XLS

DATA(FORMAT=XLS,0RG=0BS)/ NEN YW OS DD TIS,
SBSD GDP CP CG II JdJ X MS,
GNP CP90 CG90 1II90 J90 E90 M990 GDP90 GNP9O 3,
PCP90 PCGO0P 1190 PX90 PM90 PGNP90 PGDP90 §,
YDH SH KFP IFP RTC1 RTC2YDH90 YMAX FNWH §,
JP90 JG90 PJP90 PJGI0 JJ90 PJJI0

TABLE

SHOW MEMORY

PRINT / NEN GNP90 CP90

GRAPH(KEY=BELOW,HEADER=JAPANESEREALGNP’, $
SUBHEADER=AT 1990 PRICES’, KLABEL=| |'”GNP90’| |) 1
#GNP90

GRAPH(KEY=BELOW,HEADER="JAPANESE REAL GNP AND §
REAL PPRIVATE CONSUMPTION’, SUBHEADER= §
"AT 1990 PRICES’, KLABEL=| |"GNP90’|’CP90’| |) 2
#GNP90
#CP90

*

* END PROGRAM

019000000 Window OO OOOUOOUOOOOoOoOoooOoOoOoOoOO
000000000000 WindowOOOOOOOOOOOO Window OO
0000000000000 L0000O00000 WindewOOOQOOoooQd
goooo

0000000000000 U00 WindewOOOOOOQOOoooooooQ
00000000000000000000 TableDDODODOOOOOOOO
goooooobo

00 Grapf. 010000000 Window OO OQOODO0OOO0O0ODOOOOO
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23 W PATH

1 1377 00000ODOOD 254349 20000000 152671 00D0GOOO
1378 0000000000 2ETIR5 10000000 160630 50000000

01 1 202945 0 171113 01 000
304 0 3zi it

e JAPNAESE REAL GNP AND REAL PRIVATE CONSUMPTION

13900,

1591 -0 AT 1980 PRICES
19020 500000

1393 .0,

1994 .0,

1385 1

19960

18970 400000

300000

200000 - /

« 100000 - /

019 PR2OOCOODO

GNPOODODOODODOODOOOUDODO0ODOOO0ODOOO Graph. 20000
000 WindowOOOOOOOOODOOODOOOOGNPI DO CP9000DO
goooboobooooooboo
O000o00o0oO0oO0oO0oOoOoOoOoOoOoOoOoOoOoOOoUOPR2. PRGOOOOOO
0000000000000 00000D00D00D0UD0O0ORATSOOOOOOO
gbooooobooooooboooobobobooooboooboooboaon
oooooooooooooooboooooobooooobooooobooboogoo
gboboooobobooooobooooboboboooobooboooboan
00000000000 0ooOo0ooOo0 rgf0000OO0O0OOOOODOOO
gbooooobobooooobooooboboboooobooboobogoon
0000000000000 0PR2-GL. rgf 000000 DOO0OO0OOODODO
oo
goobooooooboooooboooobooboooobbooooooboogo
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00 PRZPRGOOOOOOOO

1) * PR2.PRG

2) CAL 195511

3) ALL 1998:1

4) *

5) OPEN DATA Eview-1.XLS

6) DATA(FORMAT=XLS,0RG=0BS)/ NEN YW OS DD TI $,
SB SD GDP CP CG 11 JJ X MS$,

GNP CP90 CG90 1190 J90 E90 M90 GDP90 GNP90 $,
PCP90 PCGY0OP 1190 PX90 PM90 PGNP90 PGDP90 S,
YDH SH KFpP IFP RTC1 RTC2YDH90 YMAX FNWHS,
JP90 JG90 PJP90 PJG90 JJ90 PJJoo

7

8) TABLE

9 =

10) SHOW MEMORY

11) PRINT / NEN GNP90 CP90

12) GRAPH(KEY=BELOW,HEADER=JAPANESEREALGNP’, $
SUBHEADER=AT 1990 PRICES’, KLABEL=| |’'GNP90’| |) 1

13) #GNP90

14) GRAPH(KEY=BELOW,HEADER="JAPANESE REAL GNP AND §
REAL PPRIVATE CONSUMPTION’, SUBHEADER= §
AT 1990 PRICES, KLABEL=| |’GNP90 |’CP90’| |) 2

15) #GNP90

16) #CP90

17) *

18) * END PROGRAM

gboboobooboobooboboooooboboooobobooo

0000000000000 0D0DO0D0DO0DO0oUPRI.PRGOOOODOOOO
oo0oobOoOOo0oobOooOooooolooobOboOoOoooboooOoooooboOoo
PR2. PRGO o0 0 0000000000000 0ODOOOOOOOOOOO
0000000000000 Ooo20000000

1000 00 SHOW MEMORY OO OO OQOO0OUOOO0OOOoOoOoooooo
RATSOOUOU0U0UOOOODOOOOOOO0OO0OOOOODOOOOOOOOO
0000000000000 000020000000RATSOO0O0O
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{4 D-x__¥PR2_PRGlio} Q@@
~

¥DH 44 143278.8 120224.7 6135.1 346032.4
SH 44 29174.5 22615.9 1058.6 65120.8
KFP 44 378730851.1 3197659463 323856B80.0 1061618000.0
IFP 44 378664430 27205401.2 21094140 Ba624890.0
RTC1 39 0.4 0.0 0.4 0.4
RTC2 38 0.3 0.0 0.3 0.4
¥DHIO 44 178526.2 94047.0 342727 321337.9
YHAX 43 175257.5 92596.9 34272.7 321337.9
FNWH 44 378772.1 403928.5 1058.6 1283676.2
JP90 44 1537.0 112z2.8 -276.7 4460.1
JG90 44 51.4 285.9 -766.0 610.8
PIP90 44 78.0 23.3 43.5 112.1
PIGID 44 75.2 31.7 3z2.8 121 .6
JI90 44 15884 1054.3 -34.9 4362.2
PIJ90 44 101.4 104.2 52.6 724.1
In use by RATS 41738 bytes

ENTRY HEH GHE30 CPo0

1955:01 1955.0000000000 47242.50000000 306%96.70000000
1956:01 1956.0000000000 50735, 20000000 33433 20000000
1957:01 1957.0000000000 G54639.10000000 36142 20000000
1958:01 1958.0000000000 57981 90000000 38417 90000000
1959:01 1959.0000000000 63393 20000000 41633 90000000
1960:01 1960.0000000000 ¥1631.50000000 46232 30000000
1961:01 1961.0000000000 90054.20000000 651038 90000000
1962:01 1962.0000000000 86906.10000000 5489190000000
1963:01 1963.0000000000 9450030000000 53714 50000000
1964:01 1964.0000000000 104978.10000000 &6152 20000000
1965:01 1965.0000000000 110976.10000000 6996350000000
1966:01 1966.0000000000 122386.30000000 76976.90000000
1967:01 1967 0000000000 135980 10000000 84975 80000000
1968:01 1968.0000000000 152099.30000000 92232 90000000
1969:01 1969.0000000000 170314 50000000 101768 80000000
1970:01 1570.0000000000 187918.00000000 109286 .50000000

020 PR2.PRGOODOOO

417380 0000000000000 0DOOO0O0OOO0OOOC0ODOOODOODOO
gboooooboooooobooooboboboooobooboooboaon
goooogoboboooooboooobobobooooboboboobogoo
gboooobooboboooboobooooboboooboobobooobooobo
110 0 O 0 PRINT / NEN GNP90 CP90 00O 0O O OO NEN GNP90
CP0O0 0000000 DOO0OOUODOODOUDODOODUOOOOUOO
gooooboobooooogooooooooooboboboooooooo
PRINTOOOOOOOOOOOOOOO2000000000000000O
gooooooboboooooboooobobobbooooboboboobooo
OOOONENDO PRINTOOOOOUOUDOOO ENTRYOOOOUOOOOO
goooooboboooouoboooobuobobbooooboboboobooo
gbooooobobooooobooooboboboooobooboobogon
0000000000oooOooocoPYDoUooooOooQO
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120000
GRAPHO KEY=BELOW, HEADER="JAPANESE REAL GNP’ ,$
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01300000GNPODOODOO0OI200000000001300000
00000000 GNPOOOOOOOODOOODOOO0OOODDOOOO
O000000000000210000Graph. 010 0000000000000
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0000000000000 000O0UO0oU HEADER= JAPANESE
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gbooobooboboboobooboooboobobobooboooobooobooobogoDbo
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goooooooooboooooobooooooboooooboooobooboogoo
000000000000 0ooO0oUooooooooouoo KLABEL=
‘GNP 002100000000000000000OO0O0ODOO0OOO
gbooooobobooooobooooboboboooobooboobogoon
ooooooooooooooooommobooooooboooooobooog
goooooobooo

1300000GNPYOCOD1200000000000000000000O0O
gboooooboboooooboboobooboobo

MoOoOOoOoOoleOoOoOODO0ODODODODODODODOUOODODODODOODO22000
GRAPH. 200000000000000O0O0O00OOOOOO
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022 PRGOOOOOOOOODO

oooO0oO0o0oo0oooliz,13000oooooooooooooooooo
oooooooooo
140000
GRAPHI KEY=BELOW, HEADER="JAPANESE REAL GNP AND $
REAL PPRIVATE CONSUMPTION’, SUBHEADER="AT 1990%
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PRICES’, KLABEL=TI ‘GNP90'C ‘CP90'm 0 2
O0OO0OO0OO0OGRAPHD ...020 0000000000000 OOOOOOOO
O00O0OO0OOHEADERO SUBHEADEROOUOOOOOOOOOOOOO
gboooboobooboooobooooboboooboobooboooooobon
000000000 ‘GNPYOCOCPIC I 000000O0OODOOOODOO
gbooobooboboboobooboooobobooboobooboooobooobon
goooobooboooobobooooooooobooooobooooooon
GNP OOCPOUOOOODOOOOOOOO

1501600 0000000000000000000O0OO00ODOO0OD 140
goooboobobooobooboooobobobobooboobooooooboon
goooo

O0O0O0OPR2. PRGOOOODODOOODODOUOORATSOOOOOOOO
Eviews0OOUOUOOOOOOOODOOOOOOODDOOOOODOOODOOO
goooboobobooobooboooobobobobooboboooobooboon
gboboobooboboooboobooooboboooboobooboobooobon
goooog

O0OORATSO Eviews0OOODOODOOOOODDOOOODDOOOOO
goooboobobooobooboooooboboboboobooboooobooboo
gboboobooboooobooog

0O RATSOOOODOOO

O00D0D00000O0O0OORATSOOOOOOOOOOOOOOOOOO
gbooobooboboobooooboooobobobooboooobooobooobooDbo
OO0 Eviews0OOOOOOOODOOOOODODODOOOOOOO

CP90=a+BYDH90 03-10
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logCP90=a+ BlogYDH 90 03-20
00000000000 0o00o0DOo0oooo0oooooon PR2. PRG
0000000000000000000

0000000000000 000EviewsOOOODOOOOOQOOoOQOOOQ
00000000000000000000000000000000000
OD0000D00C00O0O0OPR2. PRGUODODOOODOODOOOODOOOOO
0000 PR3.PRGUOOOOOOOOOOOOOOOOODOOOOOOOO
good

gododooooobbbbbtbooooooouobobbobobbbooooo
dooooooooobobbobobodooooooooooobobooooooao
0000000000000 00000000O0O0PR2. PRGOOOOOO
0000000017000 O0oo00o0D180000 O END PROGRAM O
0 END SOURCE PROGRAM 00000 0O 00 READEVIEW-1. SRC
dob0oodoooboboooooobboo0ooooooooooooooooo
00000000000000000000000000000000000RATSO
0000000000000 00000D0000000@OooOoooSRCOOOO
OOOORATSOOOO0OOSOURCE PROGRAMOOOOOOOOOOO
O000O0O00OO0O0RATSOOOO SOURCE PROGRAMOOOOOOO
dooooooooobbbobobodooogoobooboobobooooooo
00000000000000000000000000000000000
OD0D0O0D000SUB-PROGRAM OO OO SUB-ROUTINEOOOOOO
000000000000

READEVIE-1. SRC O SOURCE PROGRAM O OOOOO0OOOOOOO
00000000000000000000000000000000000
D000oo0oooooo PR3.PRGOOOOOODODODOODOOOOOO
RATSOOOO0O0O00O0O0O0DOOODOOODOOODOOODOOOOO

PR3. PRGOOOODOOOODODOOOOOODOOODOOOODOOOOOO
RATSOOO0OO0OO0OO0O0O0OO0OO0O0O0O0OO020000000000000000
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00 READWVIEWL. SRCOOOOODO

1)
2)
3)
4)
5)
6)

7

*  READEVIEW-1.SRC
CAL 195511
ALL 1998:1
*
OPEN DATA  Eview-1.XLS
DATA(FORMAT=XLS,0RG=0BS)/NEN YW OS DD TI $
SB SD GDP CP CG II JdJ X M$
GNP CP90 CG90 1190 J90 E90M90 GDP90 GNP90 $
PCP90 PCG90 PII90 PX90 PM90 PGNP90 PGDP90 $
YDH SH KFP IFP RTC1 RTC2 YDH90 YMAX FNWH §
JP90 JG90  PJP90 PJGO0 JJ90 PJJ90
* END SOURCE PROGRAM

OO0 PRG3.PRGOOOOOO

*PR3. PRG
SOURCE READEVIEW-1. SRC
SET YDMAX = YDI90/YMAX
SET FNWI9O = (INWI/PCPI0) *100
SET DENWIH90 = LNWHOO-FNWIIQO {11
SET L1CP90 = CP9O {1}
SET LGCPY0 = LOG(CPY0)
SET LGYDH90 = LOG (YDH90)
PRINT / YDMAX FNWHOO DENWHOO L1CPY0 LGCPYO LGYDHYO
LINEREG CP90
# CONSTANT YDHY0
LINEREG LGCPY0O
# CONSTANT LGYDH90
END PROGRAM

gooobooboobooboobooooobobobobobobooooboo
gbobooboobobooobooboooobobobooboobooboooobooobon
gooobooboooobooboooobobobobobobooooboo
oboooboobooooboon

023-a000000000000O0PR3. PRGOOOOOOOOOOOO
0000000000 SOURCE READEVIE-1. SRCOOOOOooOoOOd
0000000000023-b00000000O00O0O0O0O0OODO0O0O0ODOO
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* PR3 FRG
SOURCE READEVIEW-1.5RC

SET YDMAK = YDH9O-YVHMAX

SET FHWH90 = (FHUH~-PCEF90;%100
SET DFHWH90 = FHWH90-FHWH20{1}
SET L1CP20 CPI04{1}

SET LGCP90 LoG(CPI0)

SET LGYDH0 = LOG{YDHIO)

LIHEEEG CP90

4 CONSTANT ¥YDHAIO
LINEREG LGCEPa0

# CONSTANT LGYDHI0O

*

END PROGRAM

023-a PR30OO)

GNP CF90 CG90 II90 J90 E90 MO0 GDP90 GNP3S0 $
PCP90 PCG90 PIIQ0 PX90 FMS0 PGNP90 PGDP90 2
YDH SH KFFP IFF RTC1 RTCZ YDHO90 YMAX FNWH $
JE90 JG90 PJIP90 PJG90 JJsn FJJI%0

* END SOURCE PROGRAM

023-b PR3IOODO2)

OOUOUOOOUOREADEVIEW-1. SRCOUOUOO0OO0OOOUOOOOOOOOO
00000000000000000000 PR3.PRGOOODOOOOOO

gboooboobooooooboooon

023-c00000000000000000ODOOO0OOOOOODOOOOD
gboooooboboooooboooobobobooboobooboooboobon
gooooobobooobooboooobobobboooobobobooboo
0000000000000 000U0DFENWHY O L1CP90 O O 0O O 19550
O000000o0ONAOOODOOOODOOOODODOOODODOOOOOOO

01300

* READEVIEW-1 SRC
CAL 1955 1 1
ALL 1995:1
k.3
OFEN DATA4 Ewiew-1.XLS
DATA(FORMAT=XLS ORG=CBS) ~ NEN YW OS5 DD TI 3.
SB sD GDP CP CG II

PRINT »~ YDMAX FNUWH90 DFNWH90 L1CP90 LGCP90 LGYDH20

JI XM 3
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ENTRY TDMAX FNWH30O DFNWHS0 LiCP90
1955:01 Ha 5913.6955737 WA Ha
1956:01 1.0991646353875 12790.3044373 6876 608863549 30696.70000000
1957:01 1.0800200538453 19571.8572786 6781 .552841369 33433 .20000000
1958:01 1.0587926712866 26954 4442049 7382 586926289 36142 . 20000000
1959:01 1.1011041719741 34952 8675099 7998 .4233045979 38417 .90000000
1960:01 1.120448997857% 43907 8591374 §954.991627490 41633 .30000000
1961:01 1.1233764968456 53369.6058610 9461 746723610 46232.30000000
1962:01 1.0716427069414 62713.5484191 9343 .942558098 51038.90000000
1963:01 1.0782491554373 71439.9344886 8726.386069528 54891 .90000000
1964:01 1.1105170825846 83699.8412177 12259.906729073 59714 .50000000
1965:01 1.06205255478148 94778 .9233658 11079.082148100 66152.20000000
1966:01 1.0906309268231 107606.9358533 12828 012487463 69963 .50000000
1967:01 1.0942779216890 121674.1428096 14067 206956345 76976.90000000
1968:01 1.1235882701713 139323.6217353 17649 478925692 84975 .80000000
1969:01 1.1074451096084 160120.9087866 20797 .287051266 92232 .950000000
1970:01 1.0847125142561 178081.6130318 17960.704245204 101768 .80000000
1971:01 1.0580971430724 1971432.0066510 19061.393619199 109286.50000000
1972:01 1.09:2075162645 220324.4928049 23181 .486153957 115291.10000000
1973:01 1.1209717021588 240237.2438338 19912 751028907 125640.20000000
1974:01 1.0350358099936 246884 4904241 6647 246590302 136705.00000000
1975:01 1.0386827209934 271234.7212368 24350.230812687 136590.30000000
1976:01 1.0348919928892 2995884 4979559 28649 776719096 142605 . 40000000
1977:01 1.0186938524877 330509.6551439 30625 157187943 146752 .00000000
1978:01 1.0395535803537  367852.6522167 37342 .997072869 152671.00000000
1979:01 1.0301877996570 403731 .5674482 35878 .915231486 160690.50000000
1980:01 1.0060797192273 423950.303%019 20218 .736453714 171113 . 00000000

023-c PR3O ODO(3)

ooooopiess00ooo0ooooooooooooooooooooooo
OO000D00O0O0D190000000000000000000019540
OO000oDOO0o00oDOo0oO00oooOoo0oooDObOOoOoooDoooOoooessud
goooboobobobooboboooooDo
023-d0000000000000000O0OO0O0OOO0OOOOOOODOOO
000000000000 EviewsOOOOOOOOOOOODOOOODOOO
O0o0O0OO0O0O0OOCOOOOCOOCOOCOOOOCOOCOOCOOOOO EviewsO
O0D0000OO0ORATSOO0OO0OOO0OOOOOOOOUOOOOOOOOOOO
gooooboobooooboo
gboooooboobobobooobobooooboboobooobobooobogo
gbooooboboooobobooooboboooboobobooboonoo
goooooooboo
000 SOURCE READEVIEW-1. SRCU O U0 0OOREADEVIEW-1.
SRCOOUDOOODOO0OOOO0OUO0O SOURCE PROGRAMOOOOOOOO
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Dependent Variable CP90 - Estimation by Least Sguares
Annual Data From 1955:01 To 1998:01

U=zable Ob=servations 44 Degrees of Freedon 42
Centered R=x2 0.994354 R Bar ==2 0.994220
Tncentered Rex2 0.998739 T = R=x2 43,945
Mean of Dependent Variable 152463 . 5G5ARE2
Std Error of Dependent Variable 82713.57875
Standard Error of Estimate 6288 .66249
Sum of Sguared Eesiduals 1660985587 .8
Regression F{l,42) 7396.8449
Significance Lewvel of F 0.o0o000o0
Durbin-Watson Statistic 0.103399
Qi11-0) 142 .759738
Significance Lewvel of 0.o0o00oo0
Variable Coeff Std Error T-Stat Signif
1. Constant —-4104.922071 2052 .529010 -1.99993 0.05200188
2. YDH90 0.877006 0.010197 86.004%1 0.00000000

Dependent Variable LGCPY90 — Estimation by Least Sguares
Annual Data From 1955:01 To 1998:01

U=zable Observations 44 Degrese= of Freedom 42
Centered R=x2 0.99:684 R Bar ==2 0.996605
Uncentered R 0.999989 T = Rx**2 44 .000
Hean of Dependent Variable 11.74284p051
Std Error of Dependent Variable 0.681845900
Standard Error of Estimate 0.039730595
Sum of Sguared Residuals 0. 0662978459
Regression Fi(1.42) 12622 8172
Significance Level of F 0.00o0o0o0
Durbin-Watson Statistic 0.111875
Qi11-0) 136.398607
Significance Lewvel of 0.o0o000o0
Variable Coeff Std Error T-Stat Signif
1. Constant —0.035909472 0.105010400 —0.34196 0.73408542
2. LGYDH90 0.989:856712 0.008808660 112.35042 0.00000000

023-d PR3IOODOM)

000000000 SOURCE PROGRAMOOOOOOOODOOOOO
dooodoooobobobbbobobodooooooooboboobboooooo
O0DO0O0OO0O0OO0OOREADEVIEW-1. SRCOOODOO23-bO00000O0O0O
goooooobobobobboooooooooobooo
0000000000000000000000000000000000
ODU00OO0O0ODOORATSOODOOOOODOOOODOODOODOOOOOO
OO0 SETOUO0OOOEviewsO0OODOOOOOOOODOGENOOOOMI SET
ddooooooboobobbobobodoooooooobooobboooooo
00000000000000000000000ExeelD000O0O0O0O0O
dodooooooboobobbobobodooooooooooobboooooo
0000000000000 U00oo0o0o000oU00o0EviewsO OGO
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GENOOOOOOOOOOOOoOooooo

00000000000 00000000 FNWHYOOODOoOOoOoooOo
CP0000000000000000000O0000OOOFNWH9 O
CP00000000DO0D0DO0O0DODODODOO0OOOOUODOOOUOOOO
goooooobooboobo

0000000000000 000oo0o00o0o0o000o0o000oSETO
gobooobooboobuoob=0b00boobboobboobboOobbo
goboboboobooboobOoobuoobooboboobobo

obooooooobooboobobooolvobobllooboboboboooboo
00120000130 000000000000O00000bO0oOoboon

100000 LINREGCPOOOCPO OO ODOODOUOOOODODOODOO
ooooooodobO0o0obOboooboobboooboooDbooobOoon
000000000000 130000000000CONSTANT O YDH90
O0OOOCONSTANTOOOOOOOEview-100O0OOOOOOOOOOO
O0000O0OODO0OO0ORATSOOOOODOOOOO0OO0OOOOOOOOOOEviews
O00000dDO0oOooOoooodooo coooobooooopooono
goboooboobooboobooboobooboobboobboobobo
goooboboOos-10os3-200 0000000000 bbo0oooooooDoo
gobooboooboobuooboobooboobooo

120 130000000100 110000000000 000O00DO0DO0obD O
O0000o0oooooooooooooooooooocpPe0Ooooon
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000000 Usable Observations 400000 0000000044000
goboboboobobobOobbOoobOoboboobuoUobuoobuooboo
0000000000000 Degree of Freedom 4200000000000
000000000000 00o0000ooo0O00dCentered R*O000O0O
O0ORBar**000OO0O0O00O0O0OOOOO Standard Error of Estimate 0 O
0000000000000 000000 Regression of FOO OO F-O
Durbin-Watson Statisties 0 0 0 0 0000000000000 OOOOO
000000000000oooo0o0o0o00 VariableD OO O Coeff0 00O M
Std Error0 00000000 T-stat0 0000 Signif0 0000000000
gad

O0O0OO0OPR3. PRGOOOOOOOOOODOODOOOOODOOOOOOOO
goboooboobOobobobobOobobOoboboobooboobooboo
00000000 0DO0DODO0O0OORATSODOO LINREGOOOOOOOO
Jo0o0o0obOoobOobobOobObOobobOoboboobooboobooboo
goboooboobobbobboobobboobuooboobooboo
gooo0oboobOobobOobobOoboboboboobooboobooboo
O00OOOEviewsOOOOOOOOUOOOUOOOOOOOOOOOOOoOQ
0000000000000 000000000000000000RATS
goboobobobobobooboob

PR3. PRGUOUOOOOOUOODOOOOOOOOOOOOOOOOODOOO
00000000000 RATSOOOOOO PRA. PRGOOOOOOOOO
O0D0OO0OO0OPR3. PRGOOOOODOOODODODODODODOODDODOOOOOOO
DTRANI1. SRCO OO SOURCE PROGRAMUO OO OOOOoooooog
gooooouobbbbbbbotbdooooooobbobooboboobog

OO0 DTRANL. SRCOOOOOOO0OO0OOOO0OO0OO0 PR4. PRGOOODO
goooooobbbbbbobooood

PR4. PRGOOOOOOO RATSOOOOOOOOOOOOOO 24a00
0000000000000 00000000 WindowOOQOQOOGOGQOGOQ
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00 DTRANL SRCOOOOOO

Fa
|
# DTRANT . 5RC
SET YOMAX = YOHI0/YMAK
SET FNWHIO0 = (FNIWH/PCPS0 %100
SET DFMIHA0 = FNWHIO0-FRWHA0{1]
SET L1CPS0 = CPID{1}
SET LGCP90 = LOGLCPIO0)

SET LGYDHI0 = LOGCYDHA0)
* END SOURCE PROGRAM

OO0 PR4PRGO RATSOOOODO

EE‘HMB WEER FEROQ Fl ALTH

| x PR4.PRG
SOURCE READEVIEW-1.SRC
*
SOURCE DTRANT.SRC
b

LINEREG CP90 / RESIDS
# CONSTANT YDH90

SET CPIOE = CP90-RESIDS

GRAPH(KEY=BELOW, HEADER="Actual Fstimate and Residual’, $

SUBHEADER="CP30”, KLABEL=1]"CP30" |"CP90E” | RESIDS' I) 3

# CP90
# CPYOE
# RESIDS

LINEREG LGCPS0 / RESIDS
} CONSTANT LGYDHS0

SET LGCPYOE = LGCOP90-RESIDS

GRAPH(KEY=BELOW, HEADER="Actual Estimate and Residual’, $

SUBHEADER="LGCPY0", KLABEL=|'LGCPI0" |"LGCPOOE" | 'RESIDS | ]) 3
# LGCPYO
i LGCPYOE
f RESIDS
X

* END PROGRAM
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O0000U000000000PR4. PRGOioOOOOOOOPR4. PRGO
0000000000000 00UO0O0oOO0O0o0UO PR4APRGOOOOOO
000000000000 0SOURCE PROGRAM DTRANL. SRCOOO
0000000000000 0O0DUOUOUOUOPR3.PRGOOOOOOOO
00000000000 0000DO0ODTRANL. SRCOOOODOOODOOOO
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PR4. PRGUO RATSOO0O0OO0O0OOOD0OOOOOOODOOOOODOOOOO
PR4. PRGOOOOOOOOOLINEREG OO0 00O OO OO LINEREG
CP90/RESIDSOO/RESIDSOO0O0O00O0O0OODOODOOOODOODOO
000 LINEREGOOOOOOOODO0OO0O0O0OO0DD0D00O000LINEREGOO
0000000000 0000O00O00U0U0UL00DUUDU00O0O0OO0OURATS
gbooooobobooooboboboobouoobo
gboboooboobooobooboboooobooboooooboobooog
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L% AFIL VRG] -
Std Esvor mf Dependent Vazisble 02711 57875 "
Seal ey nl Fatimats A2HA_GAIAT
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Sigm:
Tnarhy:
i
ol Actual Estimate and Residual
H LacPio

128

o R
I 112 P
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o] 95 -
Std
T 80
gwﬁ
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23
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#8Dx. *PRA PRGIi0]

* PR4 FRG
SOURCE REALEVIEV-1 SRC

-
SOURCE DTRAN1 .SRC
-
LIKEREG CP90 ~ RESIDS
& CONSTANT YDHSO
SET CP30E = CP30-RESIDS
GRAFH(KEY=EELOW. HEADER='Actual Estimate and Residual'
SUBHEADER=°CF30'. KIABET=||'CP30°|'CP30E'|’ RESIDC'EI} 3
# CP30
& CP30E
# RESIDS
LIKEREG LGCP30 ~ RESIDS
& CONSTANT LGYDE90
SET LGCP90E = LGCP90-RESIDS
GRAFH({KEY=EELOW HEADER="Actual Estimate and Residua
SUBHEADER=*LGCPS0 ', KLABEL=||'LGCP90'|' LGCPQDE I RESIDS |1y 2
& LGCP90
# LGCP90E
# RESIDS

* END FROGRAN

= READEVIEW-1 SRC
Cal 1955 1 1
ALL 19%8:1
-
QFEN DATA Ewiev-1.XLS
DATA(FORMAT=ELS, ORG=0BS) ~ NEN ¥§ OS5 DD TI 8,
SE SD GDP G CG I JIXHS

GNP CP90 CG90 1190 J90 E90 M90 GDP30 GHPID ¢
PCP90 PCG90 PIIS0 PX90 FM90 PGHP90 PGDE90 ¢
YCH SH KFFP IFP RTC1 RTC2 YDHY0 YMAX FNVWH $
JE90 JG90 PIP90  PIGYD  JJ90 PJJ%0

= END SOURCE FROGRAN

* DTRAK1 SRC
SET YDMAX = YDH90-YMAX
SET FHWH90 = (FNVE-PCP90)*100
SET DFRWHI0 = FHWE90-FHVESO{1}
SET L1CP90 = CP904{1}
SET LGCP90 = LOG(CF90)
SET LGYDHY0 = LOG(YDH30)

% END SCURCE PROGRAM

024-b PRA.PRGUOOODOOOOOOOO

0000000000000000000000000EviewsO O RATS
gbobooboo—g0oooobobooooobooogn

PR40 PRGOOODOUOOOOOODOOODOOOOOOOOOOOOOOO
goooooboboooooboooobobobooooboobobooobogon
00000000000 000000000PR4. PRGOOODOOOODO
goooooooo
gbooobooooooobobobobooboooboboboooobog
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gooooooooo
02d00000000000DO0O0O00O0OO00000OOOOOOGOaQ
gbooooobobooooobooooboboboooobooboobogon
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gboooooboboooooboooobobobooooboobooobooon
gboboooboobobooboobooooboobon

OORATSOOOODOOOOODOOOO

obooooooboooozsmuooobooooooboobooooog
Eview-100O0OOOOOOOOOOOOOUOOODOUUODUUOOOODOOOO
O000O00O0OO0O0O0O0O0O0OO0O0OO0O0OO0ODOD EviewsOOOOOOOOOO
00000 RATSOO0OOO0OOOOOODOOODOOODOOODOOOOOOO
00000000000 EviewsOOOOO RATSOOOOOOOOOOO
0000000000000 0000UU0O00O0O000O RATSOOOOOO
gooooobobooooboobooooboboboooobobobobooo
0000000000000 0OO0O0OO00OUOEviewsOO RATSOOOOOO
O000EviewsODOOOOOOOODOODODOODOOOODODOOOO

gbobooooboobooboobobooooboobooooboobooog
gooooobooooboobooooobobooboobobooon

0o0ooooooon
IFP90=a+BAGNP90_, 0I-10
IFP90,/ GNP90=a+BAGNP90_,,/ GNP90_, 01-20
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[FP90=a+BAGNPYO+7IFP90_, 01.30

IFP90,/ GNP90 =a +BAGNP90,/ GNP90_, +7IFP90_, / GNP90_[1 I-40]

IFP90,/KFP90_,=a+Blog(GNP90-,) +7log (KFP90_,) 0150
gooooooooo

M90=a+BGDP0+71(PM 90, PGDP90) OM-10

logM 90=a+BlogGDP90+ylog (PM 90, PGDP90) O M-20

0000000000000 000PR3. PRGO PR4. PRGOODOOOO
gboooboobobobooooboooobobobobooboobooooooboon
00000000000 O0DTRAN2. SRCO SOURCE PROGRAMO OO
0000000000000 0000000O0000O RATSOOOOOOO

00 DRAN2. SRC O SOURCE PROGRAM

- DTRAMZ.SRGC - AEW

A BN IREE B R/ AT

¥ [TRANZ , 3RC
SET L1GNPI0D = GhPBD{1]
SET DILIGNP90 = LIGNPIO-L1GNPI0[1}
SET LIGNPS0D = GWPA0{2]
SET LTDGNFLGNF =DI1L1GHNP30/L2GNPI0
SET DIGNPI0 =GNPS0-GNPI0[1]
SET L1GNPI0 = GhPa0{1]
SET DGWPLGHP = D1GHPA0/L1GHPI0
SET DIGNPS0 = GWPBD-GWPA0([1}

SET IFFE0 = IFF
SET IFFGNP = CIFPS0/GHES0)
SET KFPR0 =KFP

SET IFFKFP = IFPS0/KFPIO[1]
SET L1IFPGNP =IFPGNP{1]
SET LVIFPGHP =IFPGHP{1]
SET L1IFP90 = IFPS0{1]
SET L1KFP90 = KFP30{1]
SET LELIGNPI0 = LogiL1GWP30)
SET LELIKFPA0 = Log(LIKFPA0)
SET FFGOP = FWa0/PGDFS0
SET LEWMI0 = Log(Wan)
SET LGP0 =Log(GDPI0)
SET LGPWPGOP =Log(PMPGLF)

% END S0URCE PROGRAM
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010 PR4.PRGO RATSOOOOO

LIMEREG 1FPAD

i COMETAMT DIL1GMPS0
LIMEREG 1FPGHP

it CONSTANT LIDGHPLEGNF
LIMEREG 1FPA0

f COMSTAMT DIGNPS0 L1IFP30
LIMEREG 1FPGHP

ff COMSTANT DGRFLGNF L1IFFGHNF
LIMEREG FPRFFP

f COMSTANT LGLIGHPE0 LEL1KFPE0

LIMEREG W30
f COMSTANT GDPA0 PWPGDP
LIMEREG LGMA0
ft CONSTANT LGGDFI0 LGPHFGDF
* END FROGRAY
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gbooooobooooooboooobobobooooboooboooboan
gooooobobooooboobooooboobobooooboboboobogoo
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goooobooboooooboo

gboboooboobooooboboooobooboooboooboobooonog
gooooooooviovzoooooooooooooooooooooo
gboooboobooooooboooon
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o000opoooOoOooooOoOoocooooooooooooooooog
gooood

ooooopooooooooooogoooooooooooooooog
gbooobooboboooboobooooboboboboobooboooobooobon
gpobooobooboobooboobooboobooboobboobobo
gobooboboooboobobooboooobobooboboooboooD
Eviews RATSOOOOOOOOOOOOO

Dependent Variable TFP90 = Estination by Least Sguares
Annusl Data From 1957:01 To 1998:01

Usable Observations 42 Degress of Frsedom
Centersd Rxx2 0.151679 R Bar =2 0.130471
Uncentered Rw=2 0.738928 T # Rm=2 31.035%
Hean of Dependent Variable 39549919452
Std Error of Depemndent Variable 26690058.136
Standard Error of Estimats 248008082667
Sum of Squared RHesiduals 2.47767e+016
Regression F(1.40) 7.1520
Significance level of F 0.01079189
Durbin-Wat=on Statistic 0.148861
Q(i0-0) 175, 435464
Significance level of O 0.00000000
Variable Coeff Std Error T-Stat Signif
1. Constant 21264088 . 616 7842210.892 2.71149 0.00982312
2. D1L1GWP90 1699153 635.359 2.67432 0.01079189

025-a 0100000 DODO

Dependent Variable IFPGHP - E=ztimation by Least Sgquares
Annual Data From 1957:01 To 1998:01

Usable Observations 42 Degrees of Freedon 40
Centerad Rx#2 0.134746 R Har *#2 0.113115
Uncenterad Rx*2 0.955180 T = Rww? 40.118
Hean of Dependent Variable 133.39751541

Std Error of Dependent Variable 31.55704398

Standard Error of Estimate 29,71871214
Sum of Sguared Residuals 35328.074047
Regres=ion F{1,40) 6.2292
Significance Level of F 0.01678933
Durbin—Watson Statistic 0.305300
Q{10-0) £0.935199
Significance Lewvsl of Q 0.0Do00018
Variable Coef £ Std Error T-Stat Signif
1. Constant 151 .9799527 8 7442601 17.38054 0.00000000
2. L1DGHPLGHP =318 4626583 127 5974118 -2 49584 0.01678933

025-c 0120000000
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Dependent Variable IFPGHP - Estimation by Least Sguares
Annual Data From 1956:01 Ta 1998:01

Usable Chservations 43 Degree= of Freadom 40
Centered Re=2 0.944367 R Bar ==2 0.941585
Uncentered Rxsed 0.996735 T 3t Rwwd 42 860
Hean of Dependent Variable 131 632542683
Std Error of Dependent Variable 33 25788516
Standard Error of Estinate 8.03816626
Sun of Sguared Residual=s 2504 4846743
Regres=ion F({2 40) 339 4964
Significance Level of F 0.00000000
Durbin-Vat=on Statistic 1.061885
Q(10=0} 15.851210
Significance Level of Q 0.11006176
Variable Co=ff S5td Error T=Stat Signif
1. Constant —6.5939023 7.5298875 -0.87570 0.38642308
2. DGHPLGHP 151.5223382 41 4657595 3.65416 0.00074149
3. L1IFPGHP 1.0069825 0.0446654 22_54501 0.00000000
02-d 0130000000
Depandent Variable IFPGHP - Estimation by Least Sguares
Annual Data From 195%6:01 To 1998:01
Usable Observations 43 Degrees of Freedom 40
Centersd R®x2 0.944367 R Bar =2 0.941585
Uncentered Rw=2 0.996735 T x Rw=2 42 860
Hean of Dependent Variable 131 .63254263
Std Error of Dependent Variable 33 25788516
Standard Error of Estimate 8.03816626
Sum of Squared Residuals 2584 4846743
Regression F(2.40) 339, 4964
Significance level of F 0.00000000
Durbin=Watson Statistic 1.061885
Q{10-0) 15.651210
Significance Level of Q 0.11006176
Variahble Coeff Std Error T=Stat Signif
1. Constant -6.5939023 7.9298875 —=0.87570 0.38642305
2. DGHPLGHP 151 .5223382 41. 4657595 3.65416 0.00074149
3. L1IFPGHP 1.0069825 0.0446654 22.54501 0.00000000
025-e 01000000000
Dependant Variable IFPEFP - Estination by Least Sguares
Annual Data From 1956:01 To 1998:01
Usable Observations 43 Degrees of Freedom 40
Centered R*=2 0.752946 R Bar **2 0.740593
Incentered R#*Z 0.982827 T ® Rae2 42.262
Mean of Dependent Variable 0.1247553001
Std Error of Dependent Variable 0.0345013132
Standard Error of Estimate 0.0175725111
Sun of Sguared Residuals 0.01235172%8
Regressien F(2.40) 60.9539
Significance Level of F 0.000000D00
Durbin-Watson Statistic 0.464670
Q{10-0) 46.325643
Significance Level of Q 0.00000125
Variable Comf £ Std Error T-Stat Signif
1. Constant 0.585201150 0.050847550 11.70560 0.00000000
2. LGL1GHPSO0 0.295511184 0.034096502 B.66691 0O.00000000
3. LGL1KFPY0 =0.212240065 0.022654677 =9.36849 0.00000000

025-e 0150000000
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Dependent Variable H90 - Estimation by Least Sguares
Annuwal Data From 1955:01 To 1998:01

Uzable Observations 44 Degrees of Freedcn 41
Centersd Rxx2 0.948082 R Bar ==2 1.945549
Uncentered Rsx2 0982301 T x Ru=2 43.221
Hean of Dependent Variable 22360, 159091
Std Error of Dependent Variable 16266 623971
Standard Error of Estimate 3795 75822
Sun of Sguared Residuals 590721385.16
FRegression F(2.41) 374.3521
Significance Level of F 0.00000000
Inrbin-Watson Statistic 0.245403
Qr11-0}) 71. 620627
Significance Level of Q 0.00000000
Variable Coetf Std Error T=Stat Signif
1. Constant —5837.73%5975  4377.027405 -1.33372 0.18965733
2. GDPID 0.109623 0.007073 15.49889 0.00000000
3. PHRGDP 18 604281 1871441557 0.00994 0.99211646

02-f OM-10000000

Dependent Variable LGH90 — Estination by Least Sguares
Annual Data From 1955:01 To 1998:01

Uzable Observaticns 44 Degress of Freadon 41
Centered Ru=2 0.990287 R Bar %2  0.989813
Uncentered RE»=2 0999902 T & Ran? 43,995
Hean of Dependent Variable 3.6467074148
Std Error of Depsndent Variable 0.9858663853
Standard Error of Estinate 0.0995022583
Sun of Sguared Fesiduals 0.40592B6758
Regression F(2,41) 2090, 1135
Significance Level of F 0.0oooo000
Durbin-Watson Statistic 0.699217
Q(11-0) £3.715154
Significance Level of Q 0.00000013
VYariable Coeif Std Error T-Stat Signif
1. Censtant —6.0390952B4 0.5257202086 -11.48728 0.00000000
2. LGGEDP90 1.285146361 0.041172720 31.21354 0.00000000
3.  LGPNPGDP -0.167043875 0.000441644 —2.07658 0.04414720

025-g OM-20000000

oooo
ooooosoo0o0oD0o0o00000—RATSOODODOOOOOO
jooopoz03d000000000000d000D0DmOonoooooOoooos2d

00020030 000 ppd9-950
Enders, Walter(] 1995(] “Applied Econometric Time Series”, Wiley.
Enders, Walter(d 199600 “RATS Handbook for Econometric Time Series”, Wiley.

01450



