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The Forecast analysis on Non-electrical Machinery

and Equipment of Macroeconomic variables

Jong kwon Kim

ABSTRACT

The focus of analysis is effect on Non-electrical Machinery and Equipment of
Macroeconomic variables through long-term and short-term periods. Also, this paper is related
with implication on steady growth possibility of Non-electrical Machinery and Equipment.

The period of variables is from 1985 to April in 2005. In case of not-available data is treated
as missing figures. As spatial scope, these data are Non—electrical Machinery and Equipment
on the basis of KSIC. In case of items, it composes MTI 1 & 3 digit of Korea Intemational
Trade Association (KITA), on the basis of HSK & classification of Korea Machinery industries.

According to Granger causality test, yield of Cooperate Bond and export amount of
Machinery have a meaning at statistical Confidence level of 10%. In case of index of the
unit cost of export and export amount of Machinery, they have an interactive Granger
cause. In yen dollar exchange rate and export amount of Machinery, former variable

gives an unilateral Granger cause to latter that.
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