AR 2 =
R R R

1. /%)L -7 —H (Panel Data) & 7' —/L -7 —# (Pooled Data) DiEW A& L T 72 &0,
fi %
NF s T=2E, BEOR UREF ERO R DR TOT —F 2RO L O TTNR,
T T =2 IE CRERMN S AR SN T — 2 20T, BEEERCFRESD LT L [HE

CTIEH Y £H A,

i)

2.quMMA%ﬁo<'1%8$4ﬂ#%2m8$3ﬂ1f@v*—%f?4leﬂﬁ
2 DFHEEDORINZRD T IES W,
%”
UT®H221®f?7T TR T — 2 . HHA X12 ARIMA (2 & % ZHifis& s 57
— X T, % X mondai(kiso)22.wfl % & < 72 &\,
¥ 2.2.1 v~ 3 —% 7T A OFFHPEFT — 4

i)

[ Graph: UNTITLED Workfile: UNTITLED: :Untitled¥ =3 Ech ="
[Dl::ujer_t] |Print|[Name| [AddText|Line/Shade [Remove | [Template ||Options || Zoom |

4,000,000
3,600,000
3,200,000
2,300,000 -
2,400,000 -

2,000,000 -

1|E‘DD|DDD LI I N O I [ I Y L L L L O O
98 53 00 01 0z 03 04 05 05 OF

— WM1_5A — M

3. 1980 4E55 1 U P41 & 2003 455 3 U1 o> 2 g d 5 S2E [ N A e
(GDP) D HANLARMRE 21T > TL 12 &0,

fil 2

UToR 231, K2321%, £NENERHE, EHHHE ML RE&E T ADF BE DGR T

T WIND, BARARFO LW O IRERGL AR TE EHA, REIZIEL. GDP OxiE



Lo TWET, GDP OF —# %, mondai(kiso)23 Z &M< 720y,

2.3.1 EHHEE T ADF HE
Mull Hypothesis: LOG({GDP) has a unit root
Exogenous: Constant
Lag Length: O (Automatic based an SIC, MAXLAG=11)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2 669308 0.0832
Test critical values: 1% level -3.501445

5% level -2.882536

10% level -2.583371

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: LOG(GDP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based an SI1C, MAXLAG=11)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -0.123283 [.9938
Test critical values: 1% level -4 058619

5% level -3.458326

10% level -3.155161

*MacKinnon (19246) one-sided p-values.
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In(ON) 0.0107 0.0666
ON 0.0068 0.8001
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Mull Hypothesis: OM has a unit root
Exogenous: Maone
Lag Length: 3 (Automatic based on SIC, MAXLAG=15)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.406803 0.8001
Test critical values: 1% level -2 5T2667
5% level -1.941881
10% level -1.615995
*Mackinnon (1996} ane-sided p-values.
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Mull Hypothesis: OM has a unit root
Exogenous: Caonstant
Lag Length: 2 (Automatic based on SIC, MAXLAG=15)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.5772449 0.0068
Test critical values: 1% level -3.451847
5% level -2 870898
10% level -2 571828
*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: LOG(OM) has a unit root
Exogenous: Caonstant
Lag Length: 2 (Automatic based on SI1C, MAXLAG=15)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.429174 0.0107
Test critical values: 1% level -3.451847
5% level -2.870898
10% level -2 5715828

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: LOG(OM) has a unit root
Exogenous: Maone
Lag Length: 3 (Automatic based on SIC, MAXLAG=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.812337 0.0666
Test critical values: 1% level -2 BT 2667

5% level -1.841881

10% level -1.615985

*Mackinnon (19946) one-sided pvalues.



