(***STATA command stream***)

. infile gdp ifc ife iftot using d:/user/uni/uni03/prognos/aus.txt in 1/60

(eof not at end of obs)

(60 observations read)

. generate tt = _n+103

. tsset tt, quarterly

        time variable:  tt, 1986q1 to 2000q4

. tssmooth s gdps = gdp, additive parms(0.3 0.1 0.1)

Specified weights:

                   alpha = 0.3000

                    beta = 0.1000

                   gamma = 0.1000

sum-of-squared residuals = 1.33e+07 

 root mean squared error = 469.9427 

. list tt gdp gdps

     +-----------------------------+

     |     tt       gdp       gdps |

     |-----------------------------|

  1. | 1986q1   33723.9   34285.06 |

  2. | 1986q2   34967.5   35373.32 |

  3. | 1986q3   36670.8   36889.36 |

  4. | 1986q4   37231.6   37481.86 |

  5. | 1987q1   35253.6   34787.54 |

  6. | 1987q2   36370.2   36182.58 |

  7. | 1987q3   38119.1   37895.31 |

  8. | 1987q4   38908     38637.11 |

  9. | 1988q1   36900.2   36183.73 |

 10. | 1988q2   38161.5   37676.37 |

 11. | 1988q3   39828.8   39531.77 |

 12. | 1988q4   40776.6   40351.92 |

 13. | 1989q1   38045.2   38033.57 |

 14. | 1989q2   39377.8   39335.11 |

 15. | 1989q3   41422.5   41067.9  |

 16. | 1989q4   41992.9   41939.27 |

 17. | 1990q1   39400.3   39494.56 |

 18. | 1990q2   40696.2   40777.21 |

 19. | 1990q3   42025.4   42501.71 |

 20. | 1990q4   42423.1   43084.8  |

 21. | 1991q1   39197.8   40375.74 |

 22. | 1991q2   40776.7   41262.31 |

 23. | 1991q3   42456.1   42753.71 |

 24. | 1991q4   42800     43298.75 |

 25. | 1992q1   40511.1   40528.64 |

 26. | 1992q2   41596.3   41772.8  |

 27. | 1992q3   43091.1   43340.39 |

 28. | 1992q4   44337     43857.58 |

 29. | 1993q1   41329.3   41415.69 |

 30. | 1993q2   42586.5   42627.09 |

 31. | 1993q3   43789.4   44233.45 |

 32. | 1993q4   44582     44740.47 |

 33. | 1994q1   41759.8   42045.72 |

 34. | 1994q2   43513.5   43172.6  |

 35. | 1994q3   44853.3   44848.73 |

 36. | 1994q4   45608.8   45507.36 |

 37. | 1995q1   41943.6   42886.5  |

 38. | 1995q2   43941.2   43845.28 |

 39. | 1995q3   45712.8   45402.15 |

 40. | 1995q4   46938.7   46146.34 |

 41. | 1996q1   43982.6   43667.33 |

 42. | 1996q2   46058.8   45121.7  |

 43. | 1996q3   47264.6   47016.62 |

 44. | 1996q4   48231     47844.51 |

 45. | 1997q1   44730.6   45266.95 |

 46. | 1997q2   47020.6   46540.42 |

 47. | 1997q3   49043.5   48267.37 |

 48. | 1997q4   49822.4   49296.59 |

 49. | 1998q1   46991.7   46733.6  |

 50. | 1998q2   48992.8   48377.77 |

 51. | 1998q3   50062.2   50231.14 |

 52. | 1998q4   51305.6   50996.22 |

 53. | 1999q1   48135.9   48379.97 |

 54. | 1999q2   49223     49913.82 |

 55. | 1999q3   50194.2   51296.72 |

 56. | 1999q4   51120.6   51763.37 |

 57. | 2000q1   48387.8   48742.32 |

 58. | 2000q2   49759.8   50128.04 |

 59. | 2000q3   50894.2   51504.86 |

 60. | 2000q4   51696.8   52091.96 |

     +-----------------------------+

(***Eviews output***)

Date: 10/23/06   Time: 14:58


Sample: 1986Q1 2000Q4



Included observations: 60


Method: Holt-Winters Additive Seasonal

Original Series: GDP



Forecast Series: GDPSM


Parameters:
Alpha
0.3000


Beta
0.1000


Gamma
0.1000

Sum of Squared Residuals
12947241

Root Mean Squared Error
464.5292

End of Period Levels:
Mean
50634.22



Trend
207.1439



Seasonals:
2000Q1
-1725.019




2000Q2
-418.8094




2000Q3
 770.0583




2000Q4
1373.770

obs
GDP
GDPSM

1986Q1
33723.90
33559.03

1986Q2
34967.50
35130.04

1986Q3
36670.80
36573.72

1986Q4
37231.60
37428.97

1987Q1
35253.60
34586.26

1987Q2
36370.20
36297.22

1987Q3
38119.10
37848.93

1987Q4
38908.00
38759.89

1988Q1
36900.20
36094.12

1988Q2
38161.50
37844.02

1988Q3
39828.80
39529.14

1988Q4
40776.60
40487.54

1989Q1
38045.20
37951.80

1989Q2
39377.80
39483.68

1989Q3
41422.50
41057.83

1989Q4
41992.90
42054.23

1990Q1
39400.30
39433.27

1990Q2
40696.20
40918.23

1990Q3
42025.40
42491.92

1990Q4
42423.10
43185.66

1991Q1
39197.80
40342.86

1991Q2
40776.70
41403.07

1991Q3
42456.10
42748.33

1991Q4
42800.00
43388.84

1992Q1
40511.10
40512.25

1992Q2
41596.30
41906.69

1992Q3
43091.10
43334.36

1992Q4
44337.00
43934.49

1993Q1
41329.30
41348.12

1993Q2
42586.50
42710.51

1993Q3
43789.40
44199.28

1993Q4
44582.00
44790.13

1994Q1
41759.80
41978.90

1994Q2
43513.50
43245.01

1994Q3
44853.30
44814.46

1994Q4
45608.80
45550.45

1995Q1
41943.60
42806.91

1995Q2
43941.20
43898.96

1995Q3
45712.80
45362.75

1995Q4
46938.70
46181.08

1996Q1
43982.60
43588.96

1996Q2
46058.80
45167.79

1996Q3
47264.60
46979.52

1996Q4
48231.00
47876.72

1997Q1
44730.60
45167.18

1997Q2
47020.60
46564.57

1997Q3
49043.50
48223.16

1997Q4
49822.40
49321.60

1998Q1
46991.70
46651.08

1998Q2
48992.80
48407.65

1998Q3
50062.20
50197.89

1998Q4
51305.60
51025.87

1999Q1
48135.90
48314.66

1999Q2
49223.00
49949.04

1999Q3
50194.20
51272.64

1999Q4
51120.60
51795.78

2000Q1
48387.80
48751.49

2000Q2
49759.80
50206.78

2000Q3
50894.20
51512.50

2000Q4
51696.80
52138.78
