Test 1.B.US USA Investment without Housing with GDP and Longterm Interest Rates

1995-2019

quarterly data

dependent dlar real fixed investment (AOO7RA), index numbers, 2012=100, seasonally
adjusted, changes in % prev. y.. - source: BEA

independent dGDPr real gross domestic product (A191RA), index numbers, 2012=100,
seasonally adjusted, changes in % prev. y. - source: BEA

independent LTIR long-term government bond yields, 10-year (IRLTLTO1USQ156N) in % -

source: FRED

Regression SPSS AREG

N 100

R2k 0.781

DW 0.509 no autocorrelation
constant dGDPr LTIR

regressor -0.009 3.449 -0.009

beta -.230 influence highly dominant, influence small
sig. 0.000 0.000 highly significant, hif_;hly significant
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