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Abstract:

Abstract: that most of the models consist of the equation downward one,
is that economic phenomena are often no longer be simple so that it can be
described and analyzed through a single equation. In many cases
characterized by economic phenomena being complex and involve many of
the interrelation of relations, but no doubt that the multi-equation models be
more appropriate to describe and analyze this kind of phenomena.

Keywords: multiple equations models, recursive models, block
recursive, and seemingly unrelated regression system, use a function, and the
consumption function, the investment function.
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lviml Pmcl Dhject‘ [ Printl Mamel FleezeJ l]nsertT:-rtl Estimatel Sp

N1 | X1 | F1 |
N1 1.000000 -0.164184 0616452
*1 -0.164184 1.000000 0.0230990
F1 0.616452 0.0230990 1.000000

wiew | Proc| Object| [Print [ Mame | Freeze | [InsertTxt | Estimate | Spec| Stats | Resids

Systerm Residual Portmanteau Tests for Autocorrelations
Mull Hypothesis: no residual autocorrelations up to lag h
Date: 04/04M17F Time: 00:03

Sample: 2000 2011

Included cbservations: 12

Lags Q-Stat Prob. Ad] Q-Stat Prob. of
1 T.382258 0.5974 8.120484 0.5221 a
2 1521968 0.6468 17 69956 0.4756 18
3 2037201 0.8147 2478525 0.5865 27
4 26.51384 0.87558 24.43528 0.5431 26
5 2077421 0.9559 41.14595 0.6359 45
=] 28.39747 0.9464 5823713 0.2904 54
7 4074905 0.9867 6570398 0.3833 63
=] 44 253834 0.9959 TB.6B13T 02757 T2
=] 44 85017 0.9996 81.9365486 0.4500 81
10 4569188 1.0000 90.86523 0.4546 a0
a1 4569188 1.0000 PlA A a9
12 4569188 1.0000 (RN A 108

*The testis valid only for lags larger than the System lag order.
dfis degrees of freedom for (approximate) chi-square distribution
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