. 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

. gen dlg = log(gdp/l.gdp)

(1 missing value generated)

. corrgram dlg

                                          -1       0       1 -1       0       1

 LAG       AC       PAC      Q     Prob>Q  [Autocorrelation]  [Partial Autocor]

-------------------------------------------------------------------------------

1       -0.2370  -0.2372   3.4858  0.0619         -|                 -|        

2       -0.4540  -0.5472   16.502  0.0003       ---|              ----|        

3       -0.2472  -0.8895    20.43  0.0001         -|           -------|        

4        0.9179   0.7240    75.56  0.0000          |-------           |-----   

5       -0.2246  -0.0314   78.921  0.0000         -|                  |        

6       -0.4220  -0.0313   91.016  0.0000       ---|                  |        

7       -0.2385  -0.2291   94.952  0.0000         -|                 -|        

8        0.8660   0.4748   147.87  0.0000          |------            |---     

9       -0.2132  -0.1505   151.14  0.0000         -|                 -|        

10      -0.3997  -0.0789   162.87  0.0000       ---|                  |        

11      -0.2123  -0.1327   166.25  0.0000         -|                 -|        

12       0.7870  -0.0415   213.68  0.0000          |------            |        

13      -0.1945   0.1871   216.64  0.0000         -|                  |-       

14      -0.3566  -0.3496   226.81  0.0000        --|                --|        

15      -0.1961  -0.1903   229.96  0.0000         -|                 -|        

16       0.7092   0.1038   272.06  0.0000          |-----             |        

17      -0.1823   0.0952   274.91  0.0000         -|                  |        

18      -0.3306  -0.1557    284.5  0.0000        --|                 -|        

19      -0.1681  -0.0436   287.04  0.0000         -|                  |        

20       0.6282  -0.0072   323.47  0.0000          |-----             |        

21      -0.1546  -0.2504   325.73  0.0000         -|                --|        

22      -0.2900  -0.1563   333.91  0.0000        --|                 -|        

23      -0.1519  -0.2249   336.22  0.0000         -|                 -|        

24       0.5588   0.7151   368.33  0.0000          |----              |-----   

25      -0.1380   0.4164   370.34  0.0000         -|                  |---     

26      -0.2620  -0.7137   377.83  0.0000        --|             -----|        

27      -0.1183  -0.4089    379.4  0.0000          |               ---|        

. gen d4lg = log(gdp/l4.gdp)

(4 missing values generated)

. corrgram d4lg

                                          -1       0       1 -1       0       1

 LAG       AC       PAC      Q     Prob>Q  [Autocorrelation]  [Partial Autocor]

-------------------------------------------------------------------------------

1        0.7318   0.7431   31.624  0.0000          |-----             |-----   

2        0.5182  -0.0351   47.778  0.0000          |----              |        

3        0.3429  -0.0289   54.984  0.0000          |--                |        

4        0.1065  -0.2292   55.692  0.0000          |                 -|        

5        0.1276   0.4759   56.729  0.0000          |-                 |---     

6        0.0914  -0.1514   57.272  0.0000          |                 -|        

7        0.0092  -0.0762   57.277  0.0000          |                  |        

8       -0.0098  -0.1259   57.284  0.0000          |                 -|        

9       -0.1356  -0.0518   58.555  0.0000         -|                  |        

10      -0.1461   0.1806   60.062  0.0000         -|                  |-       

11      -0.1585  -0.3448   61.875  0.0000         -|                --|        

12      -0.2250  -0.2013   65.612  0.0000         -|                 -|        

13      -0.1954   0.1061   68.497  0.0000         -|                  |        

14      -0.2386   0.0860   72.897  0.0000         -|                  |        

15      -0.2504  -0.1262   77.864  0.0000        --|                 -|        

16      -0.1585  -0.0590   79.904  0.0000         -|                  |        

17      -0.1255  -0.0044   81.216  0.0000         -|                  |        

18      -0.1008  -0.2530   82.085  0.0000          |                --|        

19      -0.0977  -0.1228   82.924  0.0000          |                  |        

20      -0.1563  -0.2318   85.128  0.0000         -|                 -|        

21      -0.1381   0.4217   86.899  0.0000         -|                  |---     

22      -0.0787   0.5594    87.49  0.0000          |                  |----    

23      -0.0273  -0.5782   87.564  0.0000          |              ----|        

24       0.0263  -0.1301   87.634  0.0000          |                 -|        

25      -0.0349  -0.2917   87.761  0.0000          |                --|        

26      -0.1211  -0.3537   89.348  0.0000          |                --|        

. arima d4lg in 1/56, ar(1)

(setting optimization to BHHH)

Iteration 0:   log likelihood =   164.6472  

Iteration 1:   log likelihood =  164.65549  

Iteration 2:   log likelihood =  164.65647  

Iteration 3:   log likelihood =  164.65706  

Iteration 4:   log likelihood =  164.65732  

(switching optimization to BFGS)

Iteration 5:   log likelihood =  164.65747  

Iteration 6:   log likelihood =  164.65763  

Iteration 7:   log likelihood =  164.65763  

ARIMA regression

Sample:  1987q1 to 1999q4                       Number of obs      =        52

                                                Wald chi2(1)       =     38.11

Log likelihood =  164.6576                      Prob > chi2        =    0.0000

------------------------------------------------------------------------------

             |                 OPG

        d4lg |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

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

d4lg         |

       _cons |   .0250103   .0052059     4.80   0.000      .014807    .0352137

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

ARMA         |

          ar |

         L1. |   .7524061   .1218728     6.17   0.000     .5135397    .9912724

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

      /sigma |   .0101178   .0011683     8.66   0.000      .007828    .0124075

------------------------------------------------------------------------------

. arima d4lg in 1/56, ar(1) condition

(setting optimization to BHHH)

Iteration 0:   log likelihood =  157.79471  

Iteration 1:   log likelihood =  163.97121  

Iteration 2:   log likelihood =  164.10708  

Iteration 3:   log likelihood =  164.17987  

Iteration 4:   log likelihood =  164.18997  

(switching optimization to BFGS)

Iteration 5:   log likelihood =  164.19557  

Iteration 6:   log likelihood =  164.19755  

Iteration 7:   log likelihood =  164.19756  

Time-series regression -- AR disturbances

Sample:  1987q1 to 1999q4                       Number of obs      =        52

                                                Wald chi2(1)       =     37.69

Log likelihood =  164.1976                      Prob > chi2        =    0.0000

------------------------------------------------------------------------------

             |                 OPG

        d4lg |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

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

d4lg         |

       _cons |   .0277531   .0044526     6.23   0.000     .0190262    .0364799

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

ARMA         |

          ar |

         L1. |   .7566388   .1232457     6.14   0.000     .5150817    .9981959

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

SIGMA2       |

       _cons |   .0001059   .0000246     4.31   0.000     .0000577     .000154

------------------------------------------------------------------------------

. predict d4lgr in 1/56, resid

(8 missing values generated)

. corrgram d4lgr

                                          -1       0       1 -1       0       1

 LAG       AC       PAC      Q     Prob>Q  [Autocorrelation]  [Partial Autocor]

-------------------------------------------------------------------------------

1        0.0172   0.0184   .01631  0.8984          |                  |        

2        0.0084   0.0098   .02023  0.9899          |                  |        

3        0.1531   0.1752   1.3637  0.7141          |-                 |-       

4       -0.4355  -0.4948   12.457  0.0143       ---|               ---|        

5        0.1218   0.2227   13.343  0.0204          |                  |-       

6        0.0874   0.0419    13.81  0.0318          |                  |        

7       -0.0733   0.0701   14.146  0.0487          |                  |        

8        0.1911  -0.1387   16.476  0.0361          |-                -|        

9       -0.2482  -0.2281   20.498  0.0151         -|                 -|        

10       0.0023   0.2748   20.499  0.0249          |                  |--      

11       0.0903   0.0765   21.057  0.0328          |                  |        

12      -0.2287  -0.2395   24.729  0.0162         -|                 -|        

13       0.1165  -0.1987   25.706  0.0186          |                 -|        

14      -0.1013  -0.0596   26.464  0.0226          |                  |        

15      -0.2201  -0.0937    30.14  0.0114         -|                  |        

16       0.0917  -0.2205   30.796  0.0143          |                 -|        

17      -0.0099   0.1652   30.804  0.0211          |                  |-       

18       0.0387   0.0206   30.928  0.0293          |                  |        

19       0.1015   0.0604   31.804  0.0329          |                  |        

20      -0.1814  -0.5011   34.692  0.0218         -|              ----|        

21      -0.0903  -0.4440   35.431  0.0253          |               ---|        

22      -0.0058   0.5620   35.435  0.0349          |                  |----    

23      -0.0383   0.1591   35.577  0.0455          |                  |-       

24       0.2344  -0.0060   41.087  0.0163          |-                 |        

. predict d4lgf

(option xb assumed; predicted values)

. predict d4lgfd, dynamic(q(2000q1))

(option xb assumed; predicted values)

. list tt d4lg d4lgf d4lgfd

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

     |     tt        d4lg      d4lgf     d4lgfd |

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

  1. | 1986q1           .   .0277531   .0277531 |

  2. | 1986q2           .   .0277531   .0277531 |

  3. | 1986q3           .   .0277531   .0277531 |

  4. | 1986q4           .   .0277531   .0277531 |

  5. | 1987q1     .044361   .0277531   .0277531 |

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

  6. | 1987q2    .0393307   .0403192   .0403192 |

  7. | 1987q3    .0387347   .0365131   .0365131 |

  8. | 1987q4     .044042   .0360622   .0360622 |

  9. | 1988q1    .0456493   .0400779   .0400779 |

 10. | 1988q2    .0480774    .041294    .041294 |

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

 11. | 1988q3    .0438748   .0431313   .0431313 |

 12. | 1988q4    .0469085   .0399514   .0399514 |

 13. | 1989q1     .030558   .0422468   .0422468 |

 14. | 1989q2    .0313751   .0298754   .0298754 |

 15. | 1989q3    .0392339   .0304936   .0304936 |

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

 16. | 1989q4    .0293921   .0364399   .0364399 |

 17. | 1990q1    .0349985   .0289932   .0289932 |

 18. | 1990q2    .0329325   .0332353   .0332353 |

 19. | 1990q3    .0144499    .031672    .031672 |

 20. | 1990q4    .0101925   .0176874   .0176874 |

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

 21. | 1991q1   -.0051528   .0144661   .0144661 |

 22. | 1991q2    .0019761   .0028552   .0028552 |

 23. | 1991q3    .0101965   .0082492   .0082492 |

 24. | 1991q4     .008845   .0144691   .0144691 |

 25. | 1992q1    .0329554   .0134465   .0134465 |

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

 26. | 1992q2    .0199004   .0316894   .0316894 |

 27. | 1992q3    .0148459   .0218114   .0218114 |

 28. | 1992q4    .0352814    .017987    .017987 |

 29. | 1993q1    .0199957   .0334493   .0334493 |

 30. | 1993q2    .0235261   .0218835   .0218835 |

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

 31. | 1993q3    .0160752   .0245547   .0245547 |

 32. | 1993q4    .0055106   .0189172   .0189172 |

 33. | 1994q1    .0103625   .0109236   .0109236 |

 34. | 1994q2    .0215339   .0145947   .0145947 |

 35. | 1994q3    .0240054   .0230474   .0230474 |

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

 36. | 1994q4    .0227705   .0249175   .0249175 |

 37. | 1995q1    .0043917   .0239831   .0239831 |

 38. | 1995q2    .0097811    .010077    .010077 |

 39. | 1995q3    .0189812   .0141548   .0141548 |

 40. | 1995q4    .0287418   .0211159   .0211159 |

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

 41. | 1996q1    .0474682   .0285012   .0285012 |

 42. | 1996q2    .0470665   .0426703   .0426703 |

 43. | 1996q3    .0333833   .0423664   .0423664 |

 44. | 1996q4    .0271595   .0320131   .0320131 |

 45. | 1997q1    .0168637   .0273039   .0273039 |

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

 46. | 1997q2     .020667   .0195138   .0195138 |

 47. | 1997q3     .036946   .0223915   .0223915 |

 48. | 1997q4    .0324627   .0347088   .0347088 |

 49. | 1998q1    .0493131   .0313165   .0313165 |

 50. | 1998q2    .0410875   .0440662   .0440662 |

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

 51. | 1998q3    .0205586   .0378424   .0378424 |

 52. | 1998q4    .0293353   .0223094   .0223094 |

 53. | 1999q1    .0240573   .0289502   .0289502 |

 54. | 1999q2    .0046876   .0249567   .0249567 |

 55. | 1999q3    .0026332   .0103009   .0103009 |

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

 56. | 1999q4   -.0036124   .0087464   .0087464 |

 57. | 2000q1    .0052195   .0040208   .0040208 |

 58. | 2000q2    .0108465   .0107033   .0097963 |

 59. | 2000q3    .0138495   .0149609   .0141663 |

 60. | 2000q4    .0112083   .0172331   .0174728 |

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

