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1. ( 1967 , 100 US , [1] )
PRIS SIS NIS GNP
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NIS 59,538 0 571,503 593,363 74.6%
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GNP 25.1% 21.1% 53.8%
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(0.95) (0.0) (0.018) (0.38)

U3 0.70 -2.61 3.07 -0.26 -0.002 0.99
(0.21) (0.0) (0.0) (0.76) (0.88)

U1 -6.06 -3.94 -1.10 0.53
(0.53) (0.25) (0.90)

U2 -0.69 1.04 0.82 -0.009 0.98
(0.009 (0.0) (0.002) (0.16)

U3 -5.02 5.39 -1.77 3.24 -0.03 0.99
(0.03) (0.038) (0.40) (0.51) (0.9)

[20]. [20] ,

,

. , , GNP, , , , 6

. 4 , 24

.

VAR , ,

. , ,

, ,

. , ,

. 2 .

y1t = π11 + π12y1,t−1 + π13y2,t−1 + v1t (1)

y2t = π21 + π22y1,t−1 + π23y2,t−1 + v2t (2)

, ,

, , . ,

1 , VAR(1)

.

VAR , ,

, .

. , B .

4.2 VAR

, 1980 2013 VAR

. , . ,

－31－

日米情報化投資における構造変化の推定



, ,

, , .

7, 8 VAR ,

. VAR , 1 . 7, 8

, , (2), (10) ,

2 , 10 .

7. VAR
GDP

(2) 93.2 0.0 2.9 3.6 0.3
(10) 83.4 1.5 6.7 8.1 0.3

(2) 18.6 74.7 0.0 5.4 1.2
(10) 51.6 22.2 2.6 22.6 1.0

GDP(2) 27.6 25.1 46.8 0.2 0.2 GDP
GDP(10) 55.3 18.5 10.4 14.1 1.7

(2) 0.7 2.7 1.8 92.1 2.8
(10) 38.9 21.6 1.2 31.6 6.7

(2) 16.3 1.9 48.0 0.9 32.8 GDP
(10) 21.1 1.6 46.6 0.9 29.8 GDP
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