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DREFRENC Y U -CRERETBIR O A TSN 2 - 7l B % X b flilds EFITTRECh B &\ wicllix o
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8, b G b A EISE U Ao B 8 NI A KT BB NI O B S h Tu 305, BEAEABHR T
B2, BFEHFBEZ OO LM, BRELT 5,
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R E COERA Ly FLOMZ - TRWRTHLOTH B,

s ufEFerr E-7 -, Revavrvve—)p TCFHLL,
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@ FABESAM (T, ek, EHE) OoMEE, Al L CIERIN Ch B LHE L,

7 14) Ridge Regression %@+ 570 Cit, FHALTROFER—F LAT TR B,

W. G. Brawn and B. R. Beattie, “Improving Estimates of Economic Parameters by Use of
Ridge Regression with Production function Applications,” American Journal of Agricultual Econo-
mics, Vol. 57, No. 1, pp. 20-31.
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LIF, #MEEROFUSRY K 2-1 CRRT5 TBRXADS » aDfz, <54 —20Dtf, D.W
A -7 b Y VR, R OFM (Ridge) 13, Ridge Percentage T, %~ 2 v M7HIOLXEE
B LRERYIRT, SEHEHRQ7), 18)1, F- 2 OWHEE, SEHEBHEE T2 {, Ridge Regres-
sion X5 [RENPTDAT A —2] b [HOAAF 24— | WEDTBIBELTH S,

Ridge Percentage DIDHIT2WTCIL, BEW L DODREFENBR IR T 50, Wikl o m
WORBIRTH B, £ T Percentage DHADRIL L »TF A FRITRV, BEOPI S DOER LI,
SEDEFADTFRIIZEEC L CRELLEVHIZETH S,

HMOKER, FICITREFRERROKRES, £~ v I b v vHRELTLLRIF LV 2VE DL 5
B, FrE4&METIcH D,

T FADMER, 7AW F A (Gaus-Sidel) e L5, INHEEREIL 0.001% 1B L, LR OF)
W OBEE BV e, BRL T v —girontl R 2Bl s,

F2—1 WEHTBAO 7 4~ 2FHHER

(1) AY=GY~-CO
(2) TY=AY+EY

(3) TAX=—1940.669-0.28034 TY
(26.119)

R2=0.9757 D. W=0.5484
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(4) Y=TY-TAX
(5) C=5.52679+0.89357 Y
(27.8956)
R2=0.9794 D. W=0.7002
(6) DS=-308.3551+0.15390 Y
(6.2001)
R2=0.7060 D. W=1.1371
(7) LS=DS+LS-1
(8) LPM=223.8718+-0.02237 LS+0.00063 PAJ
(5.3369) (3.0024)
R2=0.8761 D. W=0.9702
(9) IM=LPM+GM
(10)  1=2306.3862+0.717032 IM+1.3794 EVA-1
(4.83381) (3.6328)
R2=0.9442 D. W=11471
(11) KI=I+Kt-1
(12) SK=1561.1714+0.65182 K1
(18.00775)
R2=0.9501 D. W=1.7801
(13) DK = —60.69623+0.1348 SK
(13.1526)
R2=0.9101 D. W =1.0495
(14 F=-115.0541+0.36642 SK+0.01522 OIL
(12.5890) (4.41124)
R2=0.9624 D. W=1.1090
(15) N=2211.1471-0.23230 SK
(11.3016)
R2=0.8817 D. W=0.6721
(16) Kt=SK—-DK
(17) - CO=553.7267+1.14427 DK +0.73693 F +5.20112 W 4-0.02132 OIL
(2.2334) (4.6211)  (2.3971) (2.8260)
R2=0.9173 D. W=1.0531 (RIDGE : 10%)
(18) GY =4383.8438+0.43027 SK+0.55141 F +0.7073 TED-1
(5.6569) (4.9571)  (1.7842)
R2=0.7287 D. W =0.7450 (RIDGE : 40%)
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HAEL A %) PN =4 H
MR ESRRES PEBR AR BRI
F U ov o~ &)
T BD 5B R 2~ 5D L O, 50 EME A I LT TR M R Ay
EEH-~-KLOTIVF7 v~ L, BREREME, BERY THET 7 v -z JEEE)],
BER - B, KEEFRARMER, MBERECHETAT 7 v 2, THELFERER

FRE METEER, b
B A

¥ (CIF Price) o\, MBEFHER THE BN

IV. YE2ab—va VbR E920H

MEERO 5 bMBZH & LCMg R (EVA-TL), MR, R (TED-D), fLpedpiiig ok
T (PA)) & ZUHIEE G (GM) ZBSREHE L, rc@md%ﬁﬁifgéhfvtmm\, HbHIRIinEh
TN o TlE bV ) WHERHEER, W BERR LT wich, Fic Th VRN OB Tods » il
Bl WEBRBELARIL, W AEER L TR v a b~ g w50 T, BEEEReRET5 %0
B ORFDREYEN TS, MBEEH & LTOBREROEA L, £ 3-1WRT,

®3-1 BREROMA
FINAL CASE-1 CASE-2 CASE-3 CASE-4
(%) (%) (%) (%) (%)
GM 100 0 100 100 100
EVA-1 100 100 0 100 100
TED-1 100 100 100 0 100
PA]J 100 100 100 100 0

H1) 100% &I Ese

F i o EE S - B A

BTl Coieif, 0% i filbh Tuish - &G+ 5o

SET B D OMHE - 7 - 2

37 4835.00 43 4215.00 49 5164.41

38 4748.00 44 4068.00 50 5249.60

39 4579.00 45 4147.00 51 5465.62

40 4488.00 46 4869.00 52 6003.72

41 4280.00 47 4897.00 53 6482.97

42 4392.00 48 5212.01 54 6242.49
P 2) 37~d47 SEE CIREERME, ABMELIENY, TSR, AU - ) wWEUR X, BRERE,

W 3) M (/KD

iR D > 2 L~ a VIEXR L, FIHEEIME IS R ABET B b e OBIREL, RN
f (F/kD=£ (Time trend, SAEABMB)Y 2BEL, TOHREC IV I 2 v—2 8 v&fTH,

B#T A+ (Final test) b ZhZhy — ADBHERZE LY 22k »C, ZTRENGEES - 4
W R - [WEBOE - BAbHR - R - Bl ORI KDL B,

1. BEEFRbPEYIab—vay

B e 7V OMEET A ik, HEShHER EDBEREOBBLHEE LT VB2 T A 540
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ThHsD (DFEDEFADFHIT AN THB), &2 Tiiefss A+ (Total test), f#&7 A b (Final test) %
Tots :

SfET A bk, RRERT i b EAR & B P AES B AR A L, SRR S TR
b OEFEEOLERIELT5 L0 (—HFMITA ) Chs,

BT A POES IR ERE D, BB OREHEE ERNELROVIMEO R E %, TOET v
RPRBRIEL L kb, HEMEEEETHHET GHETRITA L) oY, eFAOLBELHGET
BB LH LT A N THDH, BT A M T HERNEEKOMIMEIEN 6 b2 fo, TATO
R, TROGIPCIERELO7 4 v PP T LB LEE2 03 DbH B0, EFNAOBHMILE Ll
hiElebhhofez b &, BRORKESYERTHIOIE, ERMCHEL 2HBlchsLEZON LY,

HLEROBEEC 2T, K41~ 418 iRt, S#ErErh o K41, K42, ®4-3, K
44, {4-5, 48, MA-11 2L, BETAMELLET A MEDFEHOE G213ED TRNIVWD TR
RTETD oI,

2. YEial—vaVILEBRBENRORELEZORE (1)

FREFNOBEEROBEF RS £ 32iBRT 5, O, HEES HHRBIH, [HBOEE
W, FEABER - ¥RETW, DERFhOBREDRAERT A M THHR (%) CERLLLDOTHS,

Z ORI, BRERTET BES (BKT A FERE wxT 5 EERyERT 219,

) R ZIHORR

O BETEEAMHLOMANFL603% &, BBEREROFTRIKRERHRLR LI,

® BEEATROWMASEE, FRRCBEEERPHEAIEAPHRCHEEIL, a2+ £y Vieokdsis

32 £ ¥ » R Q)

T MEEE ympems | twsasR | RENESHR  MREEAR | i
EEEE | (%) (%) (%) (%) (%)
R E 0.5354 11338 | 5.0319 0.3769 ~2.5308
MmoH oA B @ 0.7377 1.5657 7.0523 0.5190 —3.4474
I s 0.4837 1.0238 4.5267 0.3406 —2.2933
BB KB W 0.4836 1.0235 4.5252 0.3405 —2.2926
HE & % omH 0.5373 1.1378 5.0503 0.3782 —2.5394
EERHMERE 0.0382 0.0805 0.3450 0.0269 ~—0.1860
Bl - e oo EAR S 0.0224 0.0473 0.2026 35.4705 —0.1094
BERAABRTHESD 40.7206 0.0336 0.1439 22.8662 —0.0778
B AR RM 17.6390 60.3448 0.0745 10.6725 —0.0403
0 G B AR SR 11.8428 28.6819 0.0486 8.0683 —0.0203
e R R A 9.2196 21.6082 0.0387 6.3284 —0.0162
4 JE R [ R A SR AR 9.1288 21.3714 0.0384 6.2677 —0.0160
wom o' A W 7.9964 18.4634 0.0340 5.5081 14.8036
BE 'R KA 9.8488 23.2627 0.0411 6.7481 —0.0172
BEREE R —26.3057 —42.9021 —0.1636 —20.1075 0.0687
£ o B W 4.6521 10.3231 0.0204 3.2357 16.6900
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Summary

This paper presents economic effects of government expenditures and financial aid for
Japanese agriculture under the price fluctuation of oil in the world by the usage of analytical
tool of macroeconometric model.

The model adopted in this paper indicates the economic circulation in only agricultural
sector, which covers intersectoral relationships between government expenditures, financial aids
and other theoretical categories of farmhousehold economy, what is called, production, income,
consumption, saving and investment given by individual farmers and other financial agents.

Our model used 18 equations is provided by the structure of simultaneous equation system
and the parameter of each equation was measured by the technique of two-stage least square
method for the materials limmited to the period 1962 to 1979,

As the result of simulation test, the fitness of the model adopted to the realities was effec-
tive. The economic effects of the government expenditures and financial aids for the capital
formation in agriculture were considerably high and such government aid contributed to decrease
the number of persons engaged in agriculture through the farm mechanization and to increase
the agricultural productivity in Japan.

However, the economic effects based vopn the decline of oil price to increase farm income
was very high and exceeded positive effects provided by the farm product prices, and especially
government extention activities has brought large contribution to income formation in agriculture.

Agricultural policies, accordingly, should be careful enough to the economic effects of gov-
ernment expenditures with reference to the extention activities and government control to the

rise of domestic oil price in Japan.



