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A Study on Distributed Lag Model Types on Position Changes

Sang —ouk Kiv*, Kozo Kasanara®** and Yasushi Sgmsokuya™*

If the regression model includes not only the current but the lagged values the
explanatory variables (the X’'s) in a regression analysis involving the time—series data, it
is called a distributed lag model. The distributed lag models are used extensively in an
econometric analysis; for example, agriculture products supply an analysis on the position
changes of economic enviromental conditions. And in this study, we take a close look to
find out the role of lags in economics and theoretical characteristics of models.

In this paper, we introduced the extensively —used distributed lag models ( Koyck,
Nerlove and Almon model) and it is an empirically characteristic approach. And the uses of
the current data are milk production quantity and relativity price (milk price / feedstuff
price) in years between 1965—1978 and 1979—1994 in 10 areas in Japan; the Nerlove model,
the short term and long term elasticites of 10 areas reaction of position changes being
compared (production control policy). The results are the long and short term elasticity
and control speed decreased in all areas after production control policy started.
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