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(D) 0000000 (INVEST.OUT)

1. NONLINEAR LEAST SQUARES

2. sk ok ko K sk ok ok koK K koK sk ok ok

3.

4. EQUATIONS: EQ1

5. O

6. O

7. aoH

8. O

9. O

10. LOG OF LIKELIHOOD FUNCTION = -124.522
11. NUMBER OF OBSERVATIONS = 12

12.

13. Standard

14. Parameter Estimate Error t-statistic

15. A .369540 .029099 12.6994

16. B -3277.98 1701.85 -1.92613

17.

18. Standard Errors computed from quadratic form of analytic f
19. derivatives (Gauss)

20.

21. Equation EQ1

22. ko kR kKK ok ok

23.

24. Dependent variable: RINV

25.

26. Mean of dependent variable = 111082. Std. error of r
27. 8td. dev. of dependent var. = 24860.0

28. Sum of squared residuals = .724287E+09 Adjusted
29. Variance of residuals = .724287E+08 Durbin-Watson
30.
31.
32. MODEL SIMULATION
33. ko kR ok ok ok ok K
34.
35. NUMBER OF EQUATIONS: 2
36. O
37. O

(B) TSPO0OO0OO (INVEST.TSP)

1. FREQ A;
2. SHPL 1982 1993;

3. READ(FILE=’A:\INVEST.DAT’) RINV RGDP R;
4. GENR RGOV=RGDP-RINV;

5. PARAH A B;

6. FRML EQ1 RINV=A*RGDP+B*R;

7. IDENT EQ2 RGDP=RINV+RGOV;

8. LSQ EQ1;

9. SIML(TAG=E,ENDOG=(RINV,RGDP)) EQ1 EQ2;

10. GENR RGOV=RGOV+10000;

11. SIML(TAG=S ,ENDOG=(RINV,RGDP)) EQ1 EQ2;
12. GENR MULTI=(RGDPS-RGDPE)/10000;

13. PRINT RINVE RINVS RGDPE RGDPS MULTI;
14. PLOT RGDPS x RGDPE + RGDP *;

15. END;

(C) 0000000 (INVEST.DAT)

1 87828.62323 301067 .34198 7.147
2 95052.82434 317618.32434 6.809
3. 100967 .73410 331486.70285 6.568
4, 107179.28420 347399.67483 6.467
5. 114753.89598 359363.73973 5.505
6. 121031.16318 371303.17880 4.936
7. 125175.87219 382465.82532 4.930
8. 124215.30987 387424.09112 5.782
9. 119253.88066 390985.00566 7.697
10. 129352.52679 412032.37054 6.989
11. 141706.93266 432717.43266 5.552
12. 148978.39567 442299.95817 4.414

irst

egression = 8510.51
R-squared = .918961
R-squared = .910857
statistic = .522284



38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.
64,
65,
66.
67.
68.
69.
70.
71.
72.
73.
74.
75.
76.
77.
78.
79.
80.
81.
82.
83.
84.
85.
86.
87.
88.
89.
90.
91.
92.
93.
94.
95.
96.
97.
98.
99.
100.
101.
102.
103.

aoH
O

0
THE SOLVED VARIABLES ARE STORED WITH A TAG: E
0
0
oo
0
0
MODEL SIMULATION
3 ok 3k %k ok o ok ok ok ok ok ok ok ok k
NUMBER OF EQUATIONS: 2
0
0
oo
0
0
THE SOLVED VARIABLES ARE STORED WITH A TAG: S
0
0
oo
0
0
RINVE RINVS RGDPE RGDPS
1982 81967.19531  87828.62500 285205.90625 301067 .34375
1983 89191.39844 95052.82813 301756.90625 317618.31250
1984 95106.30469 100967.73438 315625.28125 331486.68750
1985 101317.85938 107179.28125 331538.25000 347399.68750
1986 108892.46875 114753.89844 343502.31250 359363.75000
1987 115169.73438 121031.16406 355441.75000 371303.18750
1988 119314.44531 125175.87500 366604.40625 382465.81250
1989 118353.88281 124215.31250 371562.65625 387424.09375
1990 113392.46094 119253.88281 375123.59375 390985.00000
1991 123491.10156 129352.52344 396170.93750 412032.37500
1992 135845.50000 141706.93750 416856.00000 432717.43750
1993 143116.96875 148978.39063 426438.53125 442299.96875
TIME SERIES PLOT
3 ok 3k %k ok o ok ok ok ok ok ok ok ok k
RGDPS PLOTTED WITH x
RGDPE PLOTTED WITH +
RGDP PLOTTED WITH *
MINIMUM MAXIMUM
285142.96875 442299 .96875
|l-+—--—-—— +-|
1982 | 2 x |+
1983 | * o+ x |
1984 | * o+ x |
1985 | * o+ x |
1986 | * + x |
1987 | * o+ I
1988 | *+ x |
1989 | * X |
1990 | + X * |
1991 | + X * |
1992 | +*  x |
1993 | * + x |
|l-+—--—-—— +-|

285142.96875

MINIMUM

442299.96875
MAXIMUM

FRERERRRRBRRRRRRR

MULTI

.58614
.58614
.58614
.58614
.58614
.58614
.58614
.58614
.58614
.58614
.58614
.58614



