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Equation23: Lagerinvestitionen (Il)
Equation

il - a0il = @coef(1) * const + @coef(2) * il91 - @coef(3) * (il(-1) - a0il(-1)) - @coef(4) * (il(-2) - a0il(-2))  - @coef(5) * (il(-3) - a0il(-3)) + @coef(6) * (il(-4) - a0il(-4)) + @coef(7) * ds + @coef(8) * ds1

	  @coef(1) =  0.8097499
	Prob
	Il
	Lagerinvestitionen
	

	  @coef(2) =  0.8884502
	
	Il91
	Lagerinvestitionen real
	

	  @coef(3) =  0.0589294
	
	-Il(-1)
	
	

	  @coef(4) =  0.1027037
	
	-il(-2)
	
	

	  @coef(5) =  0.0426314
	
	-il(-3)
	
	

	  @coef(6) =  0.1288378
	
	Il(-4)
	
	

	  @coef(7) =  1.1386445
	
	Ds
	
	

	  @coef(8) =  0.9822052
	
	Ds1
	
	


  Estimated S.E. =  0.9771967

Bemerkung

Quasi-auto-regression model

Theoriehinweis 

Zeitreihenansatz (Vgl. U. Heilemann: Das RWI-Konjunkturmodell – Ein Überblick, S.168)

Vergleich E-Views- / LISREL- Einzelgleichungsschätzungen

	Il
	  @coef(1) =  0.8097499
	LISREL
	Stand coeff

	Il91
	  @coef(2) =  0.8884502
	0.88
	0.82

	-Il(-1)
	  @coef(3) =  0.0589294
	-0.05
	-0.05

	-il(-2)
	  @coef(4) =  0.1027037
	-0.11
	-0.11

	-il(-3)
	  @coef(5) =  0.0426314
	-0.02
	-0.02

	Il(-4)
	  @coef(6) =  0.1288378
	0.11
	0.11

	Ds
	  @coef(7) =  1.1386445
	-1.28
	-0.05

	Ds1
	  @coef(8) =  0.9822052
	1.12
	0.04


Performance

Einen visuellen Eindruck der Güte und Leistungsfähigkeit eines Modells erhält man, wenn über dem selben Stützbereich, der der Parameterschätzung zugrunde liegt, eine ex post-Prognose durchgeführt wird. Die folgende Abbildung zeigt die dynamische Lösung (ex post-Prognose) der obigen Gleichung, wie sie sich im Modelverbund ergibt, im Vergleich mit den beobachteten Daten:
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Kurzbeschreibung

Nahezu exakte Simulationskurve. 

4 + 1 verschiedene Stützbereiche

	Dependent Variable: IL-A0IL
	
	

	Method: Least Squares
	
	

	Date: 09/19/04   Time: 09:55
	
	

	Sample: 1964Q1 2003Q4
	
	

	Included observations: 160
	
	

	IL-A0IL=C(1)*CONST+C(2)*IL91-C(3)*(IL(-1)-A0IL(-1))-C(4)*(IL(-2)-A0IL(

	        -2)) -C(5)*(IL(-3)-A0IL(-3))+C(6)*(IL(-4)-A0IL(-4))+C(9)*DS+C(10)

	        *DS1
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C(1)
	-0.816822
	0.265993
	-3.070837
	0.0025

	C(2)
	0.475596
	0.041222
	11.53754
	0.0000

	C(3)
	0.073511
	0.040491
	1.815467
	0.0714

	C(4)
	0.159027
	0.035961
	4.422216
	0.0000

	C(5)
	0.122715
	0.035140
	3.492191
	0.0006

	C(6)
	0.515933
	0.045231
	11.40655
	0.0000

	C(9)
	2.010278
	0.652878
	3.079100
	0.0025

	C(10)
	-0.167452
	0.572031
	-0.292733
	0.7701

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.957971
	    Mean dependent var
	0.421331

	Adjusted R-squared
	0.956036
	    S.D. dependent var
	7.524801

	S.E. of regression
	1.577771
	    Akaike info criterion
	3.798610

	Sum squared resid
	378.3831
	    Schwarz criterion
	3.952369

	Log likelihood
	-295.8888
	    Durbin-Watson stat
	1.434243

	
	
	
	
	

	
	
	
	
	


	Dependent Variable: IL-A0IL
	
	

	Method: Least Squares
	
	

	Date: 04/13/04   Time: 14:26
	
	

	Sample: 1994:1 2003:4
	
	

	Included observations: 40
	
	

	
	
	
	
	

	
	
	
	
	

	
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C(1)
	0.809750
	0.663440
	1.220533
	0.2312

	C(2)
	0.888450
	0.063382
	14.01747
	0.0000

	C(3)
	0.058929
	0.068485
	0.860477
	0.3959

	C(4)
	0.102704
	0.067231
	1.527622
	0.1364

	C(5)
	0.042631
	0.045656
	0.933748
	0.3574

	C(6)
	0.128838
	0.060342
	2.135114
	0.0405

	C(9)
	1.138644
	1.534052
	0.742247
	0.4634

	C(10)
	0.982205
	1.633322
	0.601354
	0.5518

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.993465
	    Mean dependent var
	-0.316750

	Adjusted R-squared
	0.992035
	    S.D. dependent var
	10.94965

	S.E. of regression
	0.977197
	    Akaike info criterion
	2.968599

	Sum squared resid
	30.55723
	    Schwarz criterion
	3.306375

	Log likelihood
	-51.37198
	    Durbin-Watson stat
	0.752333

	
	
	
	
	

	
	
	
	
	


	Dependent Variable: IL-A0IL
	
	

	Method: Least Squares
	
	

	Date: 09/19/04   Time: 09:55
	
	

	Sample: 1984Q1 1993Q4
	
	

	Included observations: 40
	
	

	IL-A0IL=C(1)*CONST+C(2)*IL91-C(3)*(IL(-1)-A0IL(-1))-C(4)*(IL(-2)-A0IL(

	        -2)) -C(5)*(IL(-3)-A0IL(-3))+C(6)*(IL(-4)-A0IL(-4))+C(9)*DS+C(10)

	        *DS1
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C(1)
	-1.083467
	0.491182
	-2.205837
	0.0347

	C(2)
	0.763120
	0.069046
	11.05234
	0.0000

	C(3)
	0.038103
	0.075356
	0.505648
	0.6166

	C(4)
	0.005465
	0.052456
	0.104186
	0.9177

	C(5)
	-0.017286
	0.065391
	-0.264348
	0.7932

	C(6)
	0.249389
	0.075839
	3.288407
	0.0025

	C(9)
	0.756012
	1.270732
	0.594942
	0.5561

	C(10)
	-1.266382
	1.253183
	-1.010533
	0.3198

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.986626
	    Mean dependent var
	0.473567

	Adjusted R-squared
	0.983700
	    S.D. dependent var
	8.229640

	S.E. of regression
	1.050689
	    Akaike info criterion
	3.113625

	Sum squared resid
	35.32630
	    Schwarz criterion
	3.451401

	Log likelihood
	-54.27250
	    Durbin-Watson stat
	1.737840

	
	
	
	
	

	
	
	
	
	


	Dependent Variable: IL-A0IL
	
	

	Method: Least Squares
	
	

	Date: 09/19/04   Time: 09:55
	
	

	Sample: 1974Q1 1983Q4
	
	

	Included observations: 40
	
	

	IL-A0IL=C(1)*CONST+C(2)*IL91-C(3)*(IL(-1)-A0IL(-1))-C(4)*(IL(-2)-A0IL(

	        -2)) -C(5)*(IL(-3)-A0IL(-3))+C(6)*(IL(-4)-A0IL(-4))+C(9)*DS+C(10)

	        *DS1
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C(1)
	-1.257543
	0.473314
	-2.656886
	0.0122

	C(2)
	0.583865
	0.066855
	8.733296
	0.0000

	C(3)
	-0.028230
	0.088128
	-0.320331
	0.7508

	C(4)
	-0.033762
	0.072107
	-0.468223
	0.6428

	C(5)
	0.016267
	0.068330
	0.238070
	0.8133

	C(6)
	0.268487
	0.083454
	3.217193
	0.0030

	C(9)
	0.580156
	1.237334
	0.468876
	0.6423

	C(10)
	-0.836241
	1.020120
	-0.819748
	0.4184

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.977564
	    Mean dependent var
	0.433703

	Adjusted R-squared
	0.972656
	    S.D. dependent var
	5.627085

	S.E. of regression
	0.930497
	    Akaike info criterion
	2.870661

	Sum squared resid
	27.70639
	    Schwarz criterion
	3.208437

	Log likelihood
	-49.41321
	    Durbin-Watson stat
	2.386058

	
	
	
	
	

	
	
	
	
	


	Dependent Variable: IL-A0IL
	
	

	Method: Least Squares
	
	

	Date: 09/19/04   Time: 09:56
	
	

	Sample: 1964Q1 1973Q4
	
	

	Included observations: 40
	
	

	IL-A0IL=C(1)*CONST+C(2)*IL91-C(3)*(IL(-1)-A0IL(-1))-C(4)*(IL(-2)-A0IL(

	        -2)) -C(5)*(IL(-3)-A0IL(-3))+C(6)*(IL(-4)-A0IL(-4))+C(9)*DS+C(10)

	        *DS1
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	Coefficient
	Std. Error
	t-Statistic
	Prob.  

	
	
	
	
	

	
	
	
	
	

	C(1)
	-0.280067
	0.274767
	-1.019290
	0.3157

	C(2)
	0.398417
	0.039370
	10.11975
	0.0000

	C(3)
	0.056898
	0.092140
	0.617511
	0.5413

	C(4)
	-0.016494
	0.098425
	-0.167580
	0.8680

	C(5)
	0.044602
	0.071127
	0.627072
	0.5351

	C(6)
	0.107944
	0.085367
	1.264460
	0.2152

	C(9)
	0.300167
	0.617643
	0.485987
	0.6303

	C(10)
	-0.262441
	0.428329
	-0.612709
	0.5444

	
	
	
	
	

	
	
	
	
	

	R-squared
	0.988380
	    Mean dependent var
	1.094804

	Adjusted R-squared
	0.985838
	    S.D. dependent var
	3.245514

	S.E. of regression
	0.386231
	    Akaike info criterion
	1.112093

	Sum squared resid
	4.773576
	    Schwarz criterion
	1.449869

	Log likelihood
	-14.24187
	    Durbin-Watson stat
	1.692990

	
	
	
	
	

	
	
	
	
	


Zusammenfassung

Werte der Multiplikatoren (rot = nicht signifikant) 

	C(1)
	Il
	64-73
	74-83
	84-93
	94-03
	64-03

	C(2)
	Il91
	0.398417
	0.583865
	0.763120
	0.888450
	0.475596

	C(3)
	-Il(-1)
	0.056898
	-0.028230
	0.038103
	0.058929
	0.073511

	C(4)
	-il(-2)
	-0.016494
	-0.033762
	0.005465
	0.102704
	0.159027

	C(5)
	-il(-3)
	0.044602
	0.016267
	-0.017286
	0.042631
	0.122715

	C(6)
	Il(-4)
	0.107944
	0.268487
	0.249389
	0.128838
	0.515933

	C(7)
	Ds
	0.300167
	0.580156
	0.756012
	1.138644
	2.010278

	C(8)
	Ds1
	-0.262441
	-0.836241
	-1.266382
	0.982205
	-0.167452


Standard Errors

	C(1)
	Il
	64-73
	74-83
	84-93
	94-03
	64-03

	C(2)
	Il91
	0.039370
	0.066855
	0.069046
	0.063382
	0.041222

	C(3)
	-Il(-1)
	0.092140
	0.088128
	0.075356
	0.068485
	0.040491

	C(4)
	-il(-2)
	0.098425
	0.072107
	0.052456
	0.067231
	0.035961

	C(5)
	-il(-3)
	0.071127
	0.068330
	0.065391
	0.045656
	0.035140

	C(6)
	Il(-4)
	0.085367
	0.083454
	0.075839
	0.060342
	0.045231

	C(7)
	Ds
	0.617643
	1.237334
	1.270732
	1.534052
	0.652878

	C(8)
	Ds1
	0.428329
	1.020120
	1.253183
	1.633322
	0.572031


Kommentar

Die Koeffizienten für IL91 dürften wohl – statistisch gesehen - keiner gemeinsamen GG angehören.
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