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P =
Qs =
2
dQsIdE> 0
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YEN =
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”
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4.1.3.2
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dQ1/5E> 0

6Q'/aSALE,., > 0

6Q1Id YEN < 0

dQ1ld MARK < 0
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(multicollinearity)

(lag time)

InQl= 1+ 2InE,_1+ 3InSALE,.1+ 4InYEN,.1+ 2
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Toyota .Honda
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éq\ l[de> o

CKD
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(lag time)

Q @.=ai+az2lnPi-i+ aINPjp, i+ INPMJ.1+ dInE,., + BINYEN,., + 1
INQI), = al+ a2 InPi,-i + PINBPjp.,-, + a, INP*11, + &dInE,., + HINMARK,1+ ,, ... (4.5)
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dQiop) /MYEN < 0
sQk«) » mark< 0
YEN =
MARK =
£ 07 J gL “ S
(lag time)
WiOp),!'= b, + 2InEt.l+ 3In SALE,, .H# 4InYEN11+
INQ'Kelt= bj + 2! E11+ B3InSALEjl1k 4InMARK,.1 tUjj... (4.6)
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Q 'Keut i t
E, t
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YEN, t
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a SALE; /avd> 0
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a SALE; /dOP> 0
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In SALE, = C1+ c2In 3, + Cjin3Qp, + c4

SALE,,

30p,
30y,

Yd,

03,

4.2

4.2.1

Toyota

Honda

Nissan
Mitsubishi
Mazda
Benz
BMW

Volvo

30,1 +c5InYd, + c6Inr, + C7In03, + 3

i t

t real term

.(4.7)
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2)

3)

4)

(C31)

Toyota

Honda

Nissan

Mitsubishi

Mazda

Benz

BMW

Volvo

2535

2539

2540

2535

2538

2535

2538

2538

2538

2538

2538

2538

2538

2538

2538

2538

2538

2537

2540

2537

2540

2540

2540

2540

2540

2540

2540

2540

2540

2540

5 enault, Opel

3euqeot

Corola 1,600

Corala 1,500

Soluna 1,500

Civic 1,500

Civic 1,600

Sentra 1,600

Sunny 1,500

Sunny 1,600

Lancer 1,500

323 1,600

230E 2,300

E220 2,200

E230 2,300

318i 1,800

940 2,300

850 2,300
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6) -
7) -
ULG (Unlead Gasolene)
3G (Unlead 3rcmium Gasolene)
4.2.2
1) -
(GD3)
1

Y = GD3

Z' =

z2 = (Debit ot Demand deposit)

2515 2540
Y = 1396998 Z, - 0.008693 z2
(-4.178) (37.990)
52= 09960 spw =0.365 =26
GD3
(E) GD3 (Seasonally adjusted?)
2) - GD3 ( )
1 “ CM,)
) . 12 1 2522

. Patricia E. Gaynor and Rickey C Kirkpatrick , Introduction to Time-sirics Modeling and Forecasting

in Business and Economics ,McGraw-Hill International Edition , 1994,340-368
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