Adolph Wagner

Mann(1980)
1.Peacock and Wiseman(1961) : GDP

E = T(GDP ) e (4.1)
2.Pryor(1968) GDP

C = [ (DR s e gt i eeeenenns (4.2)
3.Goftman(1968) GDP

GDP
E = (D) i 4.3
( POP ) (4.3)
4 Musgrave(1969) GDP GDP
E GDP
= (/) 4.4
GDP ( POP ) (+4)

E
oop F(GDP ) i (4.6)
E (federal government expenditure or overall public
sector outlay) GDP POP C
Mann(1980)
( 4.1) 42) 43) 45) (
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(4.4) (4.6))

Nagarjan and Spear (1990)

(Straight Income Elasticity)

0.83

Islam(2001)

GDP

Islam(2001)

(Ratio Income Elasticity)

1950-80
(4.4) 4.6
GDP
GDP
GDP
GDP
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E
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Gop (PP (4.8)
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GDP (GDP) (4.10)
Gl GDP
() e 4.11
cop (pop’ @1
Gl
= f(BDP) ., 4.12
GDP (GDP) (4.12)
T GDP
() e 4.13
cop~ (pop’ “.13)
T
= f(BDP) e, 4.14
GDP (GDP) (4.14)
RE__ ;ReDP
RGDP PO (4.15)
RE
= FRGDP) ... 4.16
RGDP ) (4.16)
RO RO (4.17)
RGDP POP
RGC
= FRGDP) ..o, 4.18
rReDP ¢ ) (4.18)
ROl RO (4.19)
RGDP POP
ROl (RBDPY .o (4.20)
RGDP
Rt RO (4.21)

RGDP ' POP
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RT

RGDP = F(RGDP) e (4.22)
(41
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RGI
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RT

1-1)
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Beck(1976 1979¢)

GDP

GDP

Beck
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PP ADF

ADF

ADF

(43

PP

I(T)

( 42)

*" AIC(Akaike information criterion)

T 42) ( 45

'8 AIC=Tlog |Z[+2N

PP
T/GDP RT/RGDP
T/GDP RT/RGDP ADF
ADF PP
I(1)
2 N
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4-2 ADF
ADF
E/ GDP 0.462411 | -7.056423* 4 3
RE/ RGD®I98197 | -7.010177* 4 3
GDP 2.400931 |-1.712879*** (4 3)
RGDP| 2740522 | -4.072508* | (4 4)
GDP/ P OF505630 |-1.886076*** (4 4)
RGDP/ P Q866028 |-1.770263*** (4 4)
GC/ GDR).747689 | -5.847317* 4 3)
RGC/ RGDH2019 | -5.509844* 4 3
Gl / GDP.259035 | -3.352207* 4 4
RGI / RIGDA1087 | -3.516723* 4 4
T/ GDP0.296105 | -18.00750* 3 2
RT/ RGDOB10158 | -18.36689* 3 2
*) 1%
(**) 5%
(k%) 10%
4-3 PP
PP
Truncated lag
E/ GDP 0.215786 | -24.89333* 4
RE/ RGDR86019 |-25.11034* 4
GDP 9.342444 | -7.728405* 4
RGDP| 9.434915 | -11.86845* 4
GDP/ P O#548798 | -8.465040* 4
RGDP/ P Q#7304 | -12.76623* 4
GC/ GDR.470754 | -22.55930* 4
RGC/ R GD45345 | -19.05001* 4
Gl / GDR.220114 | -36.44753* 4
RGI / R|IGDAR6705 | -36.48960* 4
T/ GDP-4.140918* | -38.79726* 4
RT/ RGDE3PY5431%* | -39.07069* 4
Truncation lag ~ Newey-West

*) 1%
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(
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4-4 ADF
ADF
E/ GDP-1.088704 |-11.05682* 3 2
RE/ RGDP670325 |-11.29185* 3 2
GDP 0.983879 |[-1.966089**| (5 7)
RGDP| -2.166344 |-9.183750* 2 1
GDP/ P O®891262 |-1.965023* S 7
RGDP/ PQ®®52041 |-9.202282* 2 1
GC/ GDRI.064204 | -8.784855* 3 2
RGC/ RGD.B03228 | -2.744050* 3 3
Gl / GDR.046430 |-15.51829* 3 2
RGI / R|GD.69602 |-3.288869**| (4 3)
T/ GDP 0.576473 | -9.720872* 3 2
RT/ RGD ®378658 |-9.152776* 3 2
*) 1%
(**) 5%
4-5 PP
PP
Truncated lag
E/ GDP-0.034955 | -15.78684* 3
RE/ RGD®03672 |-21.17626* 3
GDP 2.887189 | -7.020307* 3
RGDP| 3415075 | -4.541552* 3
GDP/ P OX441629 | -4.774429% 3
RGDP/ P QH3767 | -4.774429* 3
GC/ GDPI045627 | -10.40142% 3
RGC/ RGD.4686 |-14.38581* 3
Gl /| GDR.704543 |-22.89154* 3
RGI / R|GRR5601 |-22.91979* 3
T/ GDP0.834707 |-14.84688* 3
RT/ RGD®694543 | -13.80089* 3

Truncation lag

*) 1%

Newey-West
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VAR DI D2 D3

D1 1 0 D2
1 0 D3 1
0
D@ & & @
DUM
1 0
( I-1) ( 1-32)
Pantula(1989)
( 2-1) ( 2-16)
( 4-6)
( 4-6)
0 0 0 0 1 1 0
(with trend)
1 1 1 1 1 1 1
(no trend)

36




(

4-6)

(

)

2 0 0 0 0
1 0 0 0 0
( 4-6)
( 4-6)
1. GDP
Sl _3594041EPP
GDP PO
2.
Gl
2= _4.74+0.40(GDP)
GD
3 GDP
T
— =-10.24+0.74(GDP)
GDP
GDP
GDP 0
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(133 ( 1-64)

Pantula(1989)
2-17) «( 2-32) ( 47
(47
2 2 2 2
(with trend)
1 1 1 1
(no trend)
( 47) € )
2 2 0 0 0
1 1 1 1 0
( 47
(47
I. GDP
B 194811.0482P
GDP POP

2. GDP
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E L 53.40+1.79(GDP)

GDP
N GDP
CSC 72764 23.34CPP
GOP POP
. GDP
CC _ 5103+ 3.57(GDP)
GDP
s GDP
T 309884+3.59°PP
GDP POP
. GDP
T
= _40.51+2.87(GDP)
GDP
. GDP
RE  _ 6324 5.08RCPP
RGDP POP
o GDP
RE  _ 40429-26.29(RGDP)
RGDP
o GDP
RT_ _ 6924077 RCPP
RGDP POP
10. GDP
RT

=-7.32+0.63(RGDP)
RGDP
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( 4-8) ( 4-10) VECM Wald
19 VECM
F P-value
( 48) ( 4-8)
GDP GDP
GDP GDP GDP
GDP GDP GDP
GDP
( 49
A(GDP/POP) A(GDP) A(GI/GDP) |A(T/GDP)
1.906862
A(GDP/POP)
(0.0613)
1.798640 3.024781%
A(GDP)
(0.0798) (0.0095)
3.189725% 3.382391*
A(GI/GDP)
(0.0022) (0.0013)
3.812977*
A(T/GDP)
(0.0019)
(*) 1%

19 EViews 3 User’s Guide
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(49 ( 4-10)
( 49
GDP GDP
GDP GDP
GDP GDP
(49
A(GDP/POP) | A(GDP) | A(E/GDP) | A(GC/GDP) | A(T/GDP)
1.064212 | 1.418593 | 1.295221
A(GDP/POP)
(0.4382) | (0.2737) | (0.3174)
0.951618 | 1.188689 | 1.212740
A(GDP)
(0.4772) | (0.3606) | (0.3504)
5.757605* | 5.351601*
A(E/GDP)
(0.0052) (0.0070)
4.365311%* | 4.409326%*
A(GC/GDP)
(0.0119) (0.0114)
4.542838** | 4.896806*
A(T/GDP)
(0.0101) (0.0074)
() 1%
(*%) 59
( 4-10)
RGDP RGDP
RGDP RGDP
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RGDP

( 4-10)
A(RGDP/POP)| A(RGDP) |A(RE/RGDP)|A(RT/RGDP)
3.114899%* | 14.93444%
A(RGDP/POP)
(0.0399) | (0.0001)
2.740965%** | 15.38032*
A(RGDP)
(0.0594) | (0.0001)
2.270513 | 2.098474
A(RE/RGDP)
(0.1003) | (0.1317)
1.531714 | 1.728769
A(RT/RGDP)
(0.2366) | (0.1989)

1%
5%
10%

*)
**)
(***)
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