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IR=C(1)+C(2)*IR(-1) + C(3)*SA(-1)
AG=C(4)+C(5)*AG(-1) + C(6)*SA(-1)
KT=C(7)+C(8)*KT(-1) + C(9)*SA(-1)
UB=C(10)+C(11)*UB(-1) + C(12)*SA(-1)
IN=C(13)+C(14)*IN(-1) + C(15)*SA(-1)
NJ=C(16)+C(17)*NI(-1) + C(18)*SA(-1)
LB=C(19)+C(20)*LB(-1) + C(21)*SA(-1)
VZ=C(22)+C(23)*VZ(-1) + C(24)*SA(-1)
QA=C(25)+C(26)*QA(-1) + C(27)*SA(-1)
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(1) OYolro b (g0 s 5
System: SUR02
Estimation Method: Seemingly Unrelated Regression (Marquardt)
Date: 04/30/06 Time: 10:23
Sample: 1980 2004
Included observations: 25
Total system (balanced) observations 225
Linear estimation after one-step weighting matrix

Coefficient  Std. Error  t-Statistic Prob.

C(1) -7390.998  2513.929 -2.940018  0.0037
C(2) 0.901752  0.064589  13.96139  0.0000
C@3) 0.076631  0.025665  2.985823  0.0032
C4) -2838.395  1503.734 -1.887564  0.0605
C(5) 0.996329  0.037684  26.43925  0.0000
C(6) 0.026680  0.011715  2.277310  0.0238
C(7) -9421.545  5350.622  -1.760832  0.0798
C(8) 0.397927  0.134712 2953898  0.0035
C9) 0.173458  0.043645  3.974309  0.0001
C(10) 1444897  8974.813  1.609947  0.1090
C(11) 0.631106  0.130399  4.839810  0.0000

50 . . . .
Box and Jenkins, Time series analysis.



C(12) 0.152753  0.076481  1.997273  0.0472
C(13) -12993.16  4988.331 -2.604712  0.0099
C(14) 0.576260  0.100172  5.752687  0.0000
C(15) 0.230437  0.054667  4.215277  0.0000
C(16) -324.4272  1719.489  -0.188676  0.8505
C(17) 0.945277  0.047917  19.72739  0.0000
C(18) 0.013690  0.014661  0.933739  0.3516
C(19) 4008.247  2092.443 1915583  0.0569
C(20) 1.363145  0.085637 1591768  0.0000
C(21) -0.096523  0.027420  -3.520170  0.0005
C(22) 34.12842  174.2551  0.195853  0.8449
C(23) 0.875353  0.067047  13.05577  0.0000
C(24) -5.02E-06  0.000991 -0.005066  0.9960
C(25) -33.10200  21.08146 -1.570194  0.1180
C(206) 0.803511  0.079031  10.16708  0.0000
C(27) 0.000374  0.000155  2.411769  0.0168

Determinant residual covariance 3.12E+51

Equation: IR=C(1)+C(2)*IR(-1)+C(3)*SA(-1)

Observations: 25

R-squared 0.971026  Mean dependent var 36302.96

Adjusted R-squared 0.968392  S.D. dependent var 10052.51

S.E. of regression 1787.198  Sum squared resid 70269651

Durbin-Watson stat 0.963267

Equation: AG=C(4)+C(5)*AG(-1)*+C(6)*SA(-1)

Observations: 25

R-squared 0.978748  Mean dependent var 46624.06

Adjusted R-squared 0.976816 S.D. dependent var 7303.786

S.E. of regression 1112.102  Sum squared resid 27208938

Durbin-Watson stat 1.183185

Equation: KT=C(7)+C(8)*KT(-1)+C(9)*SA(-1)

Observations: 25

R-squared 0.728624 Mean dependent var 29578.12

Adjusted R-squared 0.703954  S.D. dependent var 7708.214

S.E. of regression 4194.049  Sum squared resid 3.87E+08

Durbin-Watson stat 1.684845

Equation: VZ=C(10)+C(11)*VZ(-1)+C(12)*SA(-1)

Observations: 25

R-squared 0.793928 Mean dependent var 102362.5

Adjusted R-squared 0.775194  S.D. dependent var 13501.77

S.E. of regression 6401.685 Sum squared resid 9.02E+08

Durbin-Watson stat 1.454663

Equation: UB=C(13)+C(14)*UB(-1)+C(15)*SA(-1)

Observations: 25

R-squared 0.931114 Mean dependent var 52996.92

Adjusted R-squared 0.924852  S.D. dependent var 12796.59

S.E. of regression 3507.946  Sum squared resid 2.71E+08



Durbin-Watson stat 1.409474

Equation: IN=C(16)+C(17)*IN(-1)+C(18)*SA(-1)
Observations: 25

R-squared 0.979669 Mean dependent var 17904.88
Adjusted R-squared 0.977821  S.D. dependent var 7216.698
S.E. of regression 1074.763  Sum squared resid 25412544

Durbin-Watson stat 1.389316

Equation: NJ=C(19)+C(20)*NJ(-1)+C(21)*SA(-1)
Observations: 25

R-squared 0.972487 Mean dependent var 34256.53
Adjusted R-squared 0.969986 S.D. dependent var 8115.318
S.E. of regression 1405.947  Sum squared resid 43487102

Durbin-Watson stat 2.920982

Equation: LB=C(22)+C(23)*LB(-1)+C(24)*SA(-1)
Observations: 25

R-squared 0.845486 Mean dependent var 493.2722
Adjusted R-squared 0.831439  S.D. dependent var 278.8718
S.E. of regression 114.4940  Sum squared resid 288395.1

Durbin-Watson stat 2.389725

Equation: QA=C(25)+C(26)*QA(-1)+C(27)*SA(-1)
Observations: 25

R-squared 0.843808 Mean dependent var 118.9268
Adjusted R-squared 0.829608 S.D. dependent var 39.21492
S.E. of regression 16.18735  Sum squared resid 5764.664

Durbin-Watson stat 1.688626
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IR=C(1)+C(2)*IR(-1) + C(3)*SA(-1)
AG=C(4)+C(5)*AG(-1) + C(6)*SA(-1)
KT=C(7)+C(8)*KT(-1) + C(9)*SA(-1)+ C(10)*DKT
UB=C(11)+C(12)*UB(-1) + C(13)*SA(-1)
IN=C(14)+C(15)*IN(-1) + C(16)*SA(-1)+ C(17)*DIN
NI=C(18)+C(19)*NJ(-1) + C(20)*SA(-1)
LB=C(21)+C(22)*LB(-1) + C(23)*SA(-1)
VZ=C(24)+C(25)*VZ(-1) + C(26)*SA(-1)
QA=C(27)+C(28)*QA(-1) + C29)*SA(-1)
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(V) OYolro b oo s W5
System: SYS06
Estimation Method: Seemingly Unrelated Regression (Marquardt)
Date: 07/19/06 Time: 00:22
Sample: 1980 2004
Included observations: 25
Total system (balanced) observations 225
Linear estimation after one-step weighting matrix

Coefficient  Std. Error  t-Statistic Prob.

C(500) -8068.815  2550.518 -3.163598  0.0018
C(501) 0.862419  0.069251 12.45349  0.0000
C(502) 0.089675  0.026969  3.325136  0.0011



C(503) -2907.943  1505.586 -1.931436  0.0549

C(504) 1.001500  0.038090  26.29279  0.0000
C(505) 0.025631 0.011769  2.177796  0.0306
C(5006) -2919.722  3821.841 -0.763957  0.4458
C(507) 0.641636  0.093368  6.872129  0.0000
C(508) 0.091414  0.031329 2.917894  0.0039
C(509) -17502.54  2524.428 -6.933270  0.0000
C(510) -11707.74  4966.107 -2.357530 0.0194
C(511) 0.633311 0.097973  6.464136  0.0000
C(512) 0.203664  0.053782  3.786841 0.0002
C(513) 1126.376  605.4659 1.860346  0.0643
C(514) 1.047204  0.017387  60.22949  0.0000
C(515) -0.005234  0.005191 -1.008289  0.3146
C(516) -4996.343 319.2458 -15.65046  0.0000
C(517) 3841.515  2082.307 1.844836  0.0666
C(518) 1.350040  0.084097 16.05335 0.0000
C(519) -0.092694  0.027010 -3.431833 0.0007
C(520) 75.60055 171.8488  0.439925 0.6605
C(521) 0.846232  0.063912 13.24067  0.0000
C(522) -0.000171 0.000984 -0.173732  0.8623
C(523) 14728.88 8961.905 1.643498 0.1019
C(524) 0.622164  0.129490  4.804736  0.0000
C(525) 0.156713 0.076177  2.057222  0.0410
C(526) -34.73498  21.06232 -1.649153 0.1007
C(527) 0.774214  0.077370 10.00658 0.0000
C(528) 0.000406  0.000154  2.633768 0.0091
Determinant residual covariance 1.61E+50

Equation: IR=C(500)+C(501)*IR(-1)+C(502)*SA(-1)
Observations: 25

R-squared 0.969936  Mean dependent var 36302.96
Adjusted R-squared 0.967203  S.D. dependent var 10052.51
S.E. of regression 1820.500  Sum squared resid 72912857

Durbin-Watson stat 0.895078

Equation: AG=C(503)+C(504)*AG(-1)+C(505)*SA(-1)
Observations: 25

R-squared 0.978769 Mean dependent var 46624.06
Adjusted R-squared 0.976838  S.D. dependent var 7303.786
S.E. of regression 1111.558  Sum squared resid 27182364

Durbin-Watson stat 1.188683

Equation: KT=C(506)+C(507)*KT(-1)+C(508)*SA(-1)+C(509)*DKT
Observations: 25

R-squared 0.866412 Mean dependent var 29578.12
Adjusted R-squared 0.847328  S.D. dependent var 7708.214
S.E. of regression 3011.850  Sum squared resid 1.90E+08

Durbin-Watson stat 0.951116

Equation: UB=C(510)+C(511)*UB(-1)+C(512)*SA(-1)
Observations: 25

R-squared 0.931697 Mean dependent var 52996.92



Adjusted R-squared 0.925487  S.D. dependent var 12796.59
S.E. of regression 3493.086  Sum squared resid 2.68E+08
Durbin-Watson stat 1.438986

Equation: IN=C(513)+C(514)*IN(-1)+C(515)*SA(-1)+C(516)*DIN
Observations: 25

R-squared 0.997465 Mean dependent var 17904.88
Adjusted R-squared 0.997102  S.D. dependent var 7216.698
S.E. of regression 388.4721  Sum squared resid 3169123.

Durbin-Watson stat 1.144337

Equation: NJ=C(517)+C(518)*NI(-1)+C(519)*SA(-1)
Observations: 25

R-squared 0.972566 Mean dependent var 34256.53
Adjusted R-squared 0.970072  S.D. dependent var 8115.318
S.E. of regression 1403.926  Sum squared resid 43362162

Durbin-Watson stat 2.898339

Equation: LB=C(520)+C(521)*LB(-1)+C(522)*SA(-1)
Observations: 25

R-squared 0.845377 Mean dependent var 493.2722
Adjusted R-squared 0.831321 S.D. dependent var 278.8718
S.E. of regression 114.5343  Sum squared resid 288598.4

Durbin-Watson stat 2.320664

Equation: VZ=C(523)+C(524)*VZ(-1)+C(525)*SA(-1)
Observations: 25

R-squared 0.792954 Mean dependent var 102362.5
Adjusted R-squared 0.774132  S.D. dependent var 13501.77
S.E. of regression 6416.797  Sum squared resid 9.06E+08

Durbin-Watson stat 1.437784

Equation: QA=C(526)+C(527)*QA(-1)+C(528)*SA(-1)
Observations: 25

R-squared 0.843649  Mean dependent var 118.9268
Adjusted R-squared 0.829436  S.D. dependent var 39.21492
S.E. of regression 16.19555  Sum squared resid 5770.505

Durbin-Watson stat 1.650497
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