This appendix displays some of the data sets used in this thesis, such that

relevant calculations can be

in principle all replicated. The calculations

used these series when transformed with the natural logarithm. The complete
graphs of two series are also depicted, since in the text only some subsets

of these series are used.

A.l Unemployment rate in the United States, 1919-1988

1919 1.4 1933 24.9 1947 3.9 1961 6.7 1975 8.5
1920 5.2 1934 21.7 1948 3.8 1962 5.5 1976 7.7
1921 11.7 1935 20.1 1949 5.9 1963 5.7 1977 7.1
1922 6.7 1936 16.9 1950 5.3 1964 5.2 1978 6.1
1923 2.4 1937 14.3 1951 3.3 1965 4.5 1979 5.8
1924 5.0 1938 19.0 1952 3.0 1966 3.8 1980 7.1
1925 3.2 1939 17.2 1953 2.9 1967 3.8 1981 7.6
1926 1.8 1940 14.6 1954 5.5 1968 3.6 1982 9.7
1927 3.3 1941 9.9 1950 4.4 1969 3.5 1983 9.6
1928 4.2 1942 4.7 1956 4.1 1970 4.9 1984 7.5
1929 3.2 1943 1.9 1957 4.3 1971 5.9 1985 7.2
1930 8.7 1944 1.2 1958 6.8 1972 5.6 1986 7.0
1931 15.9 1945 1.9 1959 3.5 1973 4.9 1987 6.2
1932 23.6 1946 3.9 1960 5.9 1974 5.6 1988 5.9

Source: Nelson and Plosser (1982) and Schotman and Van Dijk (1991).
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A.2 New car registrations in The Netherlands, 1960.01-1988.12

1960

6410
6718
10718
10172
9663
9669
9713
SHT8T
7123
6821
7332
6835

1970

31186
27742
41507
42030
45417
41866
25721
41714
30812
38462
36484

29290

1961

7829
8907
13227
12038
11835
10896
10867
1544
7929
9332
7839
7059

1971

37807
25760
412195
47192
46451
41367
27343
29402
27645
30255
28284
19987

1962

9582
11083
14229
14101
14340
13470
14075

8940

1397
11527

9882

7811

1972

38378
29361
39859
44436
46394
42017

32394

29553
34896
35468
28099

1963

8878

16085
17330
22117
14511
20137
14332
13206
14423
12269
10369

1973

46175
33416
43840
45755
41795
41812
31521
28905
26354
43547
30027
16784

1964

14149
16194
22260
24249
21996
24842
20297
12543
13642
16498
13355
11823

1974

22948
25515
34819
46496
37807
36812
32418
34446
33836
36829
34979

28037
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1965

15084
17469
27158
26444
23468
27144
18962
13354
16039
226056
24522
32516

1975

40810
29016
50654
38606
45813
31993
29066
29215
31549
33750
44300
43448

1966

22141

8326
13486
21798
21898
24922
17157
15085
15635
13828
15002
12392

1976

43255
39249
37758
46312
35101
45536
72952
33164
51418
44235
36581
22790

1967

18655
16338
26665
23422
26599
22930
18959
18077
18060
18512
19496
12511

1977

57184
40350
971617
99262
42171
68786
52574
36225
39662
44373
34389
23339

1968

21867
26884
28530
39971
42695
34314
20724
29008
21422
25240
23941
20079

1978

60624
39004
50928
51089
23920
73526
35328

33756
43344

70418
48249
14400

1969

25871
22516
34511
39600
41382
36972
25299

23777
30680

21591

1979

61720
41875

62938
54831
51197
37123
34858
32165
45347
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1980

74619
39920
45404
45791
42023
38875
30909
27308
29279
33437
26084
11184

1981

51368
35811
44507
39362
41392
37099
31839
21659
24936
28098
21765

8947

1982

43477
32975
45435
45751
40067
39455
31074
23562
28074
34313
28240
10680

1983

57005
33851
57053
47870
43041
49482
33993
26720
33377
35261
27193
11508

1984

68662
40007
53149
46193
20648
39593
28684
27584
30296
37899
29316

9360

1985

62079
39134
58685
03148
49239
44575
36319
33753
33331
40673
30695
14089

1986

76975
44701
56175
58748
56614
25460
40472
35076
46107
46667
30756
11084

1987

85519
42154
61224
62051

53501
21869
42020
31038
38041
42331
29119
15436

Sources: Central Bureau of Statistics and Mr. M.F. Timmer (RAI).
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Figure A.1 New car registrations in The Netherlands, 1960.01-1988.12
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A 3 Index of Industrial Production in The Netherlands, 1969.01-1988.12
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1969

64
67
68
68
68
68
99
63
68
73
78
7

1979

108
109
106
107
98
95
78
83
98
104
112
112

1970

71
74
77
(K
76
74
65
69
74
81

83
81

1980

111
107
111
105
98
95
76
81
90
101
111
114

1971

79
80
80
80
80
79
66
74
80
86
36
83

1981

105
113
103
103
94
92
78
78
90
101
105
114

(1980=100)

1972 1973
81 88
83 92
84 89
87 92
83 39
82 89
68 74
77 82
83 91
89 96
92 99
92 98
1982 1983
104 97
104 106
102 102
101 100
92 96
90 91
75 77
75 77
89 91
94 97
98 105
107 113

1974

93
98
98
95
95
95
77
87
94
99
101
95

1984

108
111
110
105
98
97
80
85
96
102
108
110

1975

88
93
95
93
88
88
70
(7
87
93

100
102

1985

118
118
115
107
102
102

82

87

97
106
120

112

1976

90
98
98
99
95
96
76
85
98
100
103
111

1986

112
121
112
113

99
101

85

88
102
108
114

115

1977

98
100
100
102

96

96

78

83

95

99
102
110

1987

118
118
118
108
104

102
87

87
98
109
118
114

Sources: OECD Main Economic Indicators and Central Bureau of Statistics.
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1960

1718
1638
2192
1907
2051
1363
2145
1675
1773
1913
1944
1977

1970

3815
3511
4175
4184
4178
4433
2590
4106
4291
4113
4357
3165

1961

2454
2070
2355
2989
2642
2539
2550
2515
2293
2333
2378
1608

1971

4503
3166
4429
3471
4385
4193

3196
3157
2877
3219
3544
2907

1962

2463
2033
2232
2408
2748
2589
2732
2126
2379
2628
2577
1669

1972

3391
2739
3509
3729
3828
3633

3114
3292
2956
3482
3662
2984

1963

2030
1756
2704
2380
2913
2525
3055
2489
2393
3429
3079
2005

1973

4011
3540
3979
4087
4012
4086
3464
2907
2828
3628
3592
2771

1964

2786
3035
3442
3414
3145
2959
3330
2570
2500
3033
2522
2398

1974

3217
3235
3629
3987
3707
3622
3092
2954
2835
3192
3201
3131
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1965

2528
2063
3496
2610
2594
2245
3136
2203
2877
2331
2416
4100

1975

1974
1919
3118
3051
3196
2439
2149
2221
2905
3411
3907
5916

1966

2435
2483
3390
3667
3960
3309
3114
2584
2563
3263
2838
2348

1976

3300
2769
3245
3423
2627
3365
5987
2671
3741
3897
3917
3388

1967

2683
2419
3140
2440
3041
2871
2539
2602
2386
3312
3300
2708

1977

4154
3311
4118
3650
3276
4659
3838
2767
3269
3733
3407
3152

A.4 New Truck Registrations in The Netherlands, 1960.01-1988.12

1968

2263
3369
2764
3536
3981
2970
3029
4280
2944
3607
3366
3136

1978

4743
2981
4270
4209
3742
4323
3034
3218
3953
4518
3892
2377

1969

3289
3407
3145
3627
4250
4293
2725
2741
3078
3934

3397

3191

1979

4528
3o71
0053
4015
4424
4187
4149
3356
3260
4575
4435
2446
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Sources: Central Bureau of Statistics and Arnoud Schoffelmeer (IVECO).
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2546
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4205
3288
4184
3318
3337
3655
3196
2570
2906
3090
2964
2312

1983

4297
2695
3518

3339
3464
3663
2881
2765

3289
3485
29382
2331

1984

5293
3510
4592
4061
4878
4246

3882
3606

3578
4614
4481
2228

1985

6822
4605
5970
5357
5783
5719
9295
4838
4976
6113
5286
2804

1986

8646
2978
1277
71858
1229
7991
6919
2722

6326
7216
3950
3488

1987

9710
6195
8013
7371
6933
7423
6966
5452
6317
6665
6274
7937

1988

7505
4857
6226
5330
5077
6458
4669
4496
4641
4514
4023
2440
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Figure A.2 New truck sales in the Netherlands, 1960.01-1988.12
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