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Abstract

China is a big agricultural country. For thousands of years, the traditional primitive and backward
farming society has made the development of agriculture lag behind the development of the whole
social economy [1]. The key to China’s development in the new century is to solve the problem of
peasants’ development. Its essence is to increase the actual income of peasants. In order to study
the influencing factors of rural residents’ income in China, this paper establishes a model and tests
it, and concludes that there is a significant linear relationship between total crop sown area and
per capita gross domestic product (GDP) and rural residents' income, and there is a positive cor-
relation in the economic perspective.
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2. FXRERIR IS BRI
2.1. XHRERR

2.1.1. AV ERE=E
ANBIERN AR BAE, B “ A% GDP” , WAENKBEAF P REAT R BRI ATEFR, RREEL
FMATFIRbRZ —, RN T MR — A E X el X 2 0 25 18 4RI A 2% E B3],

2.1.2. RFFEBEEMBIES

RS AE T TR U e — B A, R 7R AR PR AR I R KT AR Sl B R E PR AE X
Ho ZFREOT LA S A LA B AR PR RS K AR AR S L, iR R S ERGFFEHE R E. K
SN AR BUSON R EE BRI, AR 7= AR P AN b Fia Bt BB R R AR RO D) SR 24

2.1.3. LRER 2

A it FH Bt A P B B P B R B S, AR B FH () BT TR AR S B B L R
FIVERT, AR AR & 5 R R JE R AR R IE A 2% R o
2.1.4. RIEDHEBHER

AAE Db AR B AR o RN Z AR IR SG, RAEYIRR A AR, B s, A
A Ji B R ro

2.2. BIERIR

ASCR R A B RSB R L 2 M A A R R EGOR
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FREEE A 1.

DOI: 10.12677/5a.2018.76078 679 Gt 5 3


https://doi.org/10.12677/sa.2018.76078
http://creativecommons.org/licenses/by/4.0/

iR

Table 1. Relevant years and data
= 1. EXFREREE

gy . K Xa ‘ Y _
MR R EGE) A7 S AR AR = 100) MMM CTI) 4& (EYL A BRITTR R & R4 A4 (D)

1996 5074 119.9 3593.7 149,879.3 1577.7
1997 5845.89 104.2 3827.9 152,380.6 1926.1
1998 6420.18 95.5 3980.7 153,969.2 2090.1
1999 6796.03 92 4083.7 155,705.7 2162
2000 7158.5 87.8 4124.32 156,372.8 2210.3
2001 7857.68 96.4 4146.41 156,299.9 22534
2002 8621.71 103.1 4253.76 155,707.9 2366.4
2003 9398.05 99.7 4339.39 154,635.5 2475.6
2004 10,541.97 104.4 4411.56 152,415 2622.2
2005 12,335.58 113.1 4636.58 153,552.6 2936.4
2006 14,185.36 101.4 4766.22 155,487.7 3254.9
2007 16,499.7 101.2 4927.69 152,149.5 3587
2008 20,169.46 118.49 5107.83 153,463.9 4140.4
2009 23,707.71 114.06 5239.02 156,265.7 4760.6
2010 25,607.53 97.6 5404 .4 158,613.6 5153.2
2011 30,015.05 110.94 5561.68 160,674.8 5919
2012 35,181.24 116.45 5704.24 162,283.2 6977.3
2013 39,544 102.7 5838.85 163,415.7 7916.6
2014 43,269.64 103.2 5911.86 164,626.9 8926.7
2015 47,203 99.8 5995.94 165,446.2 10,489
2016 50,251 101.7 6022.60 166,373.81 11,422

PR R, Y—RERREAGAIACD). BREE: X— AIERNEEOD): &R (ESE =100); Xo—
PEHEF S (TT); Xa——RAEA IR T AR

3. IRERET
ADF #38 B iih i1
e

Y=0+BX +BX,+BX;+ B, X, +u

Kb Bos Biv Bye Byo BIESEBHE T u SBENLIR T

T R AN T AU, R HP R

FEAT 4 BT genr N YT = log(Y), XiT = log(Xi), METASIBFIILR, MHfTRFRBRK . Bl % 5
A 4 2 L B W 32 75 17 26 T A

R A R A A BT B RA I WL 1, P 2, FE1 3, [ 4, [ 5. FTOABH, A RERE R
7R I ) B R R T3S, TR, R 6 51 R A R A
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Figure 1. Graphic inspection

1. ERELE

X1T

11.0

10.54

10.04

9.5

9.0

8'5 T T T T T T T T T T T

96 98 00 02 04 06 08 10 12 14
Figure 2. Graphic inspection
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Figure 3. Graphic inspection
3. Bt
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Figure 4. Graphic inspection
E 4. BN
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Figure 5. Graphic inspection
B 5. ERELE

HH EG ML RN MR B ELRIE 6, XS YT, X1T, X2T, X3T, X4T 734l
RN NS
YT:

Null Hypothesis: YT has a unit root
Exogenous: Constant

Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 2.481835 0.9999
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194

*MacKinnon (1996) one-sided p-values.
Waming: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Figure 6. Cointegration relationship

6. hEXHK

DOI: 10.12677/5a.2018.76078 682 Gt 5 3


https://doi.org/10.12677/sa.2018.76078

2R R

METIR S5 R 7 1%, 5%, 10% =42 E KT, ARG SS ) Mackinnon Il F4E 43 71 9—3.831511,
-3.02997, —2.655194, t K Guit{A 3.324114 KT AHMIG SHE, MIIABEIELE Hy, R YT JFHIMETER
AR, RAEFRRTA.

NTREYT R, RADERCH BRI, 5 2 70 D0UE 2 B WA 7.

NUI FypOuIEsIs. U T 1,.Z)Nids dunmion
Exogenous: Constant

Lag Length: 1 (Fixed)
t-Statistc  Prob.*
Augmented Dickey-Fuller test statistic -4580844 _ 0.0025
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593

*MacKinnon (1996) one-sided p-values.
Waming: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(YT,3)
Method: Least Squares

Figure 7. ADF
7. BAIIRIQYE

MR S5 R 7 1%, 5%, 10% = RE KPR, AR AG 56 1) Mackinnon Iy FHE 43 1] v—3.886751,
—3.052169, —2.666593, t KrILFE T {EH—4.580844 /NFHH MG FHE, MTIELE Hy, K y JP AR AL
e, & FERFA, By JBHE R n). Y~IQ2)

KRR 7, AT S] X1T, X2T, X3T, X4T JFHIt2 sy, WK 8~ 12.

XI1T:
Null Hypothesis: D(X1T,2) has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.068474  0.0010
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593
*MacKinnon (1996) one-sided p-values.
Waming: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17
Figure 8. ADF
8. BRI
X2T:
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X3T

X4T:

Null Hypothesis: D(X2T,2) has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -9.275304 _ 0.0000
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2.666593

*MacKinnon (1996) one-sided p-values.
Warmning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Figure 9. ADF
B 9. BRI

Null Hypothesis: D(X3T,2) has a unit root
Exogenous: None
Lag Length: 1 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.732113 0.0009
Test critical values: 1% level -2.708094

5% level -1.962813

10% level -1.606129

Figure 10. ADF
B 10. BRI

Null Hypothesis: D(X4T,2) has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.323128 _ 0.0006
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2.666593

Figure 11. ADF
B 11, PR

N TRGIS E AR ZE P RRPE, 4 et = Resid, ERRICEIET, oM ADF A%

Null Hypothesis: ET has a unit root
Exogenous: None
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.323011 0.0022
Test critical values: 1% level -2.685718

5% level -1.959071

10% level -1.607456

Figure 12. ADF
B 12. BRI
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1F 5%HEEMEKET, t RIS EE N-3.323011, /NTAHMNIGERE, MnE4 Hy,, THREF
FIARTEAE AT, R FRaFE), W YT 5 XIT, X2T, X3T, X4T ZIA7EAE % R (18 IEUE T A

K JE T ) o

LM VERA A A A (ESME, FrE, CEMX, METESINTAMR, TLEL
)15 23 2 FITEOL R, T DA A s A (LR IR OLS)SKHH B, B~ B~ By~ B it =
FIH Bviews #AF A 15/ 35T

A I 285 T 46

LI 13:

DependentVariable: YT
Method: Least Squares
Date: 06/20/18 Time:23:31
Sample: 1996 2016

Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

X1T 1.319021 0.180664 7.300953 0.0000

X2T -0.441596 0.185549 2.379937 0.0301

X3T -2.864019 0.758267 -3.777057 0.0017

X4T 2.560192 0.843425 3.035470 0.0079

C -8.799122 13.59739 -0.647118 0.5267

R-squared 0.995998 Mean dependentvar 8.235246

Adjusted R-squared 0.994997 S.D. dependentvar 0.605866

S.E. ofregression 0.042854 Akaike info criterion -3.257773

Sum squared resid 0.029384 Schwarz criterion -3.009077

Log likelihood 39.20662 Hannan-Quinn criter. -3.203800

F-statistic 995.3959 Durbin-Watson stat 1.406180
Prob(F-statistic) 0.000000

Figure 13. Parameter of Model Regression Result
B 13. REEEERSY

YT =-8799122+1.319021* X1T -0.441596 * X2T —2.864019* X3T +2.560192 * X4T
SE =13.59739  0.180664 0.185549

T =(-0.647118) (7.300953)

R* =0.995998

4. EREW
4.1. EF B

(-2.379937)

0.758267 0.843425
(-3.777057)  (3.035470)
D.W.=140618

R* =0.994997 F =995.3959

Br T x2, x3 MBHAFEIAREG, HEESHE 25 %R .

4.2. Gt
4.2.1. HIEMERE

IR R? = 0995998 , R> =0.994997 , R>Bik A T1, Ff M il arth B e i, A0 e s
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0] B AR AR B R D
4.2.2.t RIS
¢ R =AM AR ) ¢ 5 2
t, =7300953 1, =-2.379937 t, =-3.777057 t, =3.035470

BORAE S%IMEEIEAKT T, BHEENn—k-1=21-5=161 ¢ BT 1,0, (16) =2.12, HILAT IR

e oa IS BN AT 2 Y 0
4.2.3.F #1&
1E 5% E KT T Fy o5 (4,16)=3.01, FSiit{H 995.3959 izt KT I FHE, Wi F g, Jrfes

PR M O Z2 28 30 38 AL Y

4.3. ZEHLMRKEIE AR

4.3.1. HI&

| Correlation
YT X1T X2T | X3t | x4T

YT [ 1.000000 0.989541 0.157110 | 0978915 | 0.894599
X1T | 0.989541 1.000000 0229243 | 0995305 | 0.841203
XoT | 0.157110 0.229243 1.000000 | 0.191921 | -0.124470
X3T | 0.978915 0.995305 0.191921 | 1.000000 | 0.830091
X4T | 0894599 | 0841203 | -0.124470 | 0.830091 | 1.000000

Figure 14. Figure of Bivariate Coefficients of Variables

14. TEWHEFEX R

B ERATEN X1T, X2T, X3T, X4T ZIAFF1E Ao, B 2 EILek M. WK 14,

43.2. $3E YT 5 X1T, X2T, X3T, X4T [@IEY3:
R WK 15, B16, B 17, K 18.

Coefficient Std. Ermror t-Statistic Prob.

C 0669276 0253794 2637087 0.0162
X7 0.784356  0.026232 29.90052 0.0000
R-squared 0.979190 Mean dependent var 8.235246
Adjusted R-squared 0.978095 S.D. dependentvar 0.605866
S.E. of regression 0.089670 Akaike info criterion -1.894972
Sum squared resid 0.152773 Schwarz criterion -1.795494
Log likelihood 21.89721 Hannan-Quinn criter. -1.873383
F-statistic 894.0411 Durbin-Watson stat 0.197011
Prob(F-statistic) 0.000000

Figure 15. Regression of YT and X1T
B 15.YT 5 X1T Ky[=Y3

YT = 0.669276+0.784356* X1T
SE=0.253794 0.026232
T =(2.637087) (29.90052)

R*=0.97919 D.W.=0.197011
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Coefficient Std. Error t-Statistic Prob.

C 2877600 7.727375 0.372390 0.7137
xaT 1.154422 1.664781 0.693437 0.4964
R-squared 0.024683 Mean dependentvar 8.235246
Adjusted R-squared -0.026649 S.D. dependentvar 0.605866
S.E. of regression 0.613886 Akaike info criterion 1.952376
Sum squared resid 7.160253 Schwarz criterion 2051854
Log likelihood -18.49995 Hannan-Quinn criter. 1.973966
F-statistic 0.480856 Durbin-Watson stat 0.069707
Prob(F-statistic) 0.496426

Figure 16. Regression of YT and X2T
# 16. YT 5 X2T #Y[E1)3

YT = 2.8776+1.154422* X2T
SE =7.727375 1.664781
T =(037239) (0.693437)

R* =0.024683 D.W.=0.069707

Coefficient Std. Error t-Statistic Prob.

C -22.51921 1472534 -15.29283 0.0000
X3T 3.629121 0.173733 20.88909 0.0000
R-squared 0.958274 Mean dependentvar 8.235246
Adjusted R-squared 0.956078 S.D. dependentvar 0.605866
S.E. of regression 0.126975 Akaike info criterion -1.199267
Sum squared resid 0.306328 Schwarz criterion -1.099789
Log likelihood 1459231 Hannan-Quinn criter. -1.177678
F-statistic 436.3543 Durbin-Watson stat 0.163936
Prob(F-statistic) 0.000000

Figure 17. Regression of YT and X3T
17.YT 5 X3T #9[E1)3

YT =-22.51921+3.629121* X3T
SE=1472534  0.173733
T =(-15.29283) (20.88909)

R*=0.958274 D.W.=0.163936

Coefficient Std. Error t-Statistic Prob.

C -204.8935 2442412 -8.388981 0.0000
X4T 17.81360 2041396 8.726185 0.0000
R-squared 0.800308 Mean dependentvar 8.235246
Adjusted R-squared 0.789797 S.D. dependentvar 0.605866
S.E. of regression 0.277776 Akaike info criterion 0.366393
Sum squared resid 1.466035 Schwarz criterion 0.465871
Log likelihood -1.847123 Hannan-Quinn criter. 0.387982
F-statistic 76.14631 Durbin-Watson stat 0.357004
Prob(F-statistic) 0.000000

Figure 18. Regression of YT and X4T
B 18. YT 5 X4T K[=)3
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YT =-204.8935+17.8136* X4T
SE =24.42412  2.041396
T =(-8.388981) (8.726185)
R* =0.800308 D.W.=0.357004
AL, XIT I Rk, ¢ HIE AL Hpr s LB, BT E N B E Rk, BLXIT A
FahArE, I AR AR EE AP A
B HAM R T 0 RN EIRWIGE R, FEEERETRE . WE 19, 20, E21.

Coefficient Std. Error t-Statistic Prob.

C 3.050254 1.006546 3030418 0.0072

XiT 0.797731 0.024032 33.19422  0.0000

X2t -0.540832 0.222779 -2427656  0.0259

R-squared 0.984323 Mean dependentvar 8.235246

Adjusted R-squared 0.982581 S.D. dependentvar 0.605866

S.E. of regression 0.079962 Akaike info criterion -2.082970

Sum squared resid 0.115090 Schwarz criterion -1.933752

Log likelihood 2487118 Hannan-Quinn criter. -2.050586

F-statistic 565.0989 Durbin-Watson stat 0.382893
Prob(F-statistic) 0.000000

Figure 19. Regression model
& 19. [EYIEHR
Coefficient Std. Error t-Statistic Prob.

C 15.86537 7.561048 2098302 0.0503

X7 1287933  0.251622 5118520 0.0001

X3T -2.366391 1.176862 -2.010763  0.0596

R-squared 0.983007 Mean dependentvar 8.235246

Adjusted R-squared 0.981119 S.D. dependentvar 0.605866

S.E. of regression 0.083250 Akaike info criterion -2.002365

Sum squared resid 0.124751 Schwarz criterion -1.853148

Log likelihood 2402484 Hannan-Quinn criter. -1.969981

F-statistic 520.6399 Durbin-Watson stat 0.457310
Prob(F-statistic) 0.000000

Figure 20. Regression model

20. [E)IFER

Coefficient Std. Error t-Statistic Prob.

C -48.64106 8798454 -5528364 0.0000

X1T 0.642519 0.030081 21.35978 0.0000

X4T 4235782 0.755671 5.605328 0.0000

R-squared 0.992421 Mean dependent var 8.235246

Adjusted R-squared 0.991578 S.D. dependentvar 0.605866

S.E. of regression 0.055600 Akaike info criterion -2.809712

Sum squared resid 0.055644 Schwarz criterion -2.660494

Log likelihood 3250197 Hannan-Quinn criter. -2777328

F-statistic 1178.427 Durbin-Watson stat 0.587818
Prob(F-statistic) 0.000000

Figure 21. Regression model

& 21. [E)3ER
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F, EVIIEEEF G X2T, BMMEMERS, SHMF S A,
F0B, BINX3T, WAMRERRSER, H X3 MSECREGEDT (R, HSHHS 585 8 MR
(#F%).
=00, SIANXAT, MAERERKER, HSHA 56, TEWMEE 7 omk.
R, &R E AN IR BB P Y = fXI T, X4T) i, #ass 1.
Yt =—48.64106+0.642519* X1T + 4.235782 * X4T
(-5.528364) (21.35978) (5.605328)

PAXIT, X4T MEARHASE, MOCMARABARRZLBE, FREERERE. WK 22, K23,

Coefficient  Std. Error  t-Statistic Prob.

C -47.58770 1189146 -4.001837 0.0009
X1T 0.645878  0.039526 16.34050  0.0000
X4T 4155607 0974084  4.266168 0.0005
xerT -0.027261 0.199678 -0.136524  0.8930
R-squared 0.992429 Mean dependentvar 8.235246
Adjusted R-squared 0.991093 S.D. dependentvar 0.605866
S.E. of regression 0.057180 Akaike info criterion -2.715570
Sum squared resid 0.055583 Schwarz criterion -2516613
Log likelihood 3251348 Hannan-Quinn criter. -2.672391
F-statistic 7427922 Durbin-Watson stat 0.574563
Prob(F-statistic) 0.000000
Figure 22. Regression model
& 22. [EYIHER
Coefficient Std. Error t-Statistic Prob.
C -34.34798 9420986 -3.645900 0.0020
X1 1.032869 0.152223  6.785251 0.0000
X4T 3999324 0.663749 6.025359  0.0000
X3T -1.797112  0.690373 -2603103 0.0186
R-squared 0.994581 Mean dependent var 8.235246
Adjusted R-squared 0.993624 S.D. dependentvar 0.605866
S.E. of regression 0.048377 Akaike info criterion -3.049943
Sum squared resid 0.039786 Schwarz criterion -2.850987
Log likelihood 36.02440 Hannan-Quinn criter. -3.006764
F-statistic 1039.979 Durbin-Watson stat 0.966966
Prob(F-statistic) 0.000000

Figure 23. Regression model

23. EYAREY

PR B0, EFIARBAI SN X2T, BRI ERE, SEFSAGH, XoT MSHEET t k.
HFoB, SINX3T, WEIRE X3T &, HSHMFSAGH, AR [ k.
Rk, fe 2R PR F RN BR AR DL Y = (XA T, X4AT) AR, fESERaTR:

YT = —48.64106 +0.642519* X 1T + 4.235782* XAT

SE =8.798454  0.030081 0.755671

T =(-5.528364) (21.35978) (5.605328)

R*=0.992421 F=1178.427 DW =0.587818
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4.3.3. FHIHEXKRIE
XF BT S B A A ) D.W AR, FRATAT LUl DW RS LS S FHE AR ELEs T R, TR 5%
AKAEO T n=21,k=3,k'=2 (A& WHHIN), ARATLIFE 4, =1.125,d, =1.538 , H1T- D.W. = 0.587818,
fIT 0<DW <DL [, UiBHTE 5% KPR L5 R A7 AR IE A A K.
Blwife-BEHREE: WK 24
DependentVariable: YT
Method: Least Squares
Date: 06/21/18 Time:01:55
Sample (adjusted) :1998 2016

Included observations: 19 after adjustments
Convergence achieved after 40 iterations

Variable Coefficient Std. Error t-Statistic Prob.

X1T 0.890073 0.149352 5.959575 0.0000

X4T 0.584597 0.554993 1.053342 0.3100

AR(1) 1.480482 0.152864 9.684938 0.0000

AR(2) -0.601952 0.182483 -3.298674 0.0053

C -7.395814 6.534390 -1.131829 0.2767

R-squared 0.998810 Mean dependentvar 8.316483

Adjusted R-squared 0.998470 S.D. dependentvar 0.577588

S.E. of regression 0.022595 Akaike info criterion -4.521263

Sum squared resid 0.007147 Schwarz criterion -4.272726

Log likelihood 47.95200 Hannan-Quinn criter. -4.479200

F-statistic 2937.084 Durbin-Watson stat 2.125558
Prob(F-statistic) 0.000000

Figure 24. Cochran-Ocot iteration method

24. RER-BRFHENKE

DW =2.125558, £ du<DW <4-du Z 8], UiHITE 5% EMAKF T LESBR b IE 3 AHK.
434. RHEMRE

FIF White #5605 AR B AFAE T 7 22 TG, X 2 B0 5 F1AH S A& 1E S5 AR (e 05 5 2 a4
White a5, e g R WKl 25.

MRFGLTT & iR =7.535629 , MERTI WA G, AT KRIZE/NT 5% MK, HEEN S
(1 X A3 ATRIFI NG FHE X205 = 9.48773 , nR® =7.535629 < X2, = 9.48773 , KA [y 5] )3 7 FEANAFAE
BERTT
4.3.5. ThERIEIE

B b TR 50 S AT I P E y x1 x3 x4 ZMAFEDEE, RIFUH 2 A KB SR, HMN
FIRE, nlaes IR, R 7 mBA RS, BT IREMBIE. WERZEEIEBA 4],

AY =a+ [AXIT+ B AXAT +yE+u
7E EViews H, riili genr DhfesE, £y x1 x3 x4 12457791
DYT=AYT =YT-YT(-1)

DXI1T = AXIT = X1T-XIT(-1)

DXA4T = AX4T = X4T — X4T(-1)
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Heteroskedasticity Test: White

F-statistic 2.238687 Prob.F(4,16) 0.1105
Obs*R-squared 7.535629 Prob. Chi-Square(4) 01101
Scaled explained SS 3.175762 Prob. Chi-Square(4) 0.5289
Test Equation:
DependentVariable: RESID*2
Method: LeastSquares
Date: 06/21/18 Time:03:16
Sample: 1996 2016
Included obhservations: 21
Collinear test regressors dropped from specification
Coefficient Std. Error t-Statistic Prob.
C 7.158588 10.22562 0.700064 0.4939
X1T -0.777021 1.042813 -0.745120 0.4670
X1TA2 -0.000215 0.005041 -0.042626 0.9665
X1T*X4T 0.065239 0.094612 0.689543 0.5004
X4T -0.599364 0.898641 -0.673722 0.5101
R-squared 0.358839 Mean dependentvar 0.002650
Adjusted R-squared 0.198549 S.D. dependentvar 0.002908
S.E. of regression 0.002604 Akaike info criterion -8.859660
Sum squared resid 0.000108 Schwarz criterion -8.610965
Log likelihood 98.02643 Hannan-Quinn criter. -8.805687
F-statistic 2.238687 Durbin-Watson stat 1.397816
Prob{F-statistic) 0.110542

Figure 25. Test result
[E 25. 145K

SRIG UL DYT 1E ik Be7s &, LA DXIT, DXAT Al e(-D)/EAMBATE, fhiih R WA 26:

Coefficient Std. Error t-Statistic Prob.

C 0.004157 0.024764 0.167848 0.8688

DX1T 0.735827 0.209604 3.510559 0.0029

DX4T 1.962268 0.924349 2.122866 0.0497

ET(-1) -0.041141 0.198995 -0.206745 0.8388

R-squared 0.564982 Mean dependentvar 0.098979

Adjusted R-squared 0.483417 S.D. dependentvar 0.050988

S.E. of regression 0.036647 Akaike info criterion -3.598110

Sum squared resid 0.021488 Schwarz criterion -3.398964

Log likelihood 39.98110 Hannan-Quinn criter. -3.559234

F-statistic 6.926709 Durbin-Watson stat 0.889326
Prob(F-statistic) 0.003351

Figure 26. Regression model

26. [E)IHEH

AYT =0.004157+0.735827AX1T +1.962268AX4T —0.041141ET

T=0.167848
R* =0.564982

3.510559
DW =0.889326

2.122866

—-0.106745
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RS R E A, E A& RS AN AR AN R T A28 B 2, R B3 Rl A
A4k, T HE B T B — 3 A B4R N B Al NG KT I B, IR ZE T et(-1) Al R 3L
0.680432 PRI T X (B IE, b—HAfmES e, AHMEIEEREK, B RGFIERZEBIENG.

4.3.6. FRE=ARERKLLE

Quick/group statistics/Granger causality test, E lags to include A 2 Jf 55 OK, 15 ZIKI 25 5 0L

27,
Null Hypothesis: Obs F-Statistic Prob
YT does not Granger Cause X1T 19 6.84557 0.0084
X1T does not Granger Cause YT 6.56157 0.0098
Null Hypothesis Obs F-Statistic Prob.
YT does not Granger Cause X4T 19 277846 0.0963
X4T does not Granger Cause YT 451195 0.0307

Figure 27. Test result
E 27. IR

FERRBBOLI AT T ARG 8 F ~ F[mn—(s+m) | AEZFZVEKT 0.05 T, Fs (2,15) =3.68,

6.56157. 4.51195> [, (2,9) FTLIAHE XI1T, X4T 2248 YT KK ZZAE R,

5. IRENHE

Zeid — RPN IS ABOE, WAV BIE R AR CE 2 IR, AMFAE SR J7 Z 7 AU

KIE[5]o R FPRBERIBIE -
YT = —48.64106+0.642519* X 1T +4.235782 * X4T
SE=8.798454  0.030081 0.755671
T=(-5528364) (2135978)  (5.605328)

R*=0.992421 F=1178.427 DW =0.587818

6. ZTULMRBE SR LGR
6.1. BIFRBREENSH

B, ML R TR R SR LA, B AR i R R LB R xR
LA A & RIS A FIRE RN )1, (BRI TG R, A s B i 4e 5. LAEiE
BN B A RSN IS I AN 2 o AR SR R R R AR R0 ¢ AR, A REE
Kals, TH, APPSR S A R A2 G R SO REE I . T AN R AR AR R A

PRk TR R, AP (6] .
6.2. RERBRTEDH
6.2.1. A\MIERR=E

MR BN GE R AT U, NS E AR ER « B FAEEEOR, AE PN S E R BUE ¢
RIS AT F e, Ut P S B AR R RN M2 R WA, B R 7 Z A7
FPoRE e, BRI A R e . T SR EORE, A E AR E S BE AR & R £ 1A
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KRF, HEE B o UERL 2GS Y. AENEME X1 FRECY 0.8371, RoRTEREA ]
6], Bl 1996~2014 4[], fRFFHANLEAAL, FME, ABEPNEEE LT 1%, BELRE R
HPIME T FF 0.8371%, NS PR 24 AT I a0 5 BEAR M JE YN B3l 2 03 IEAROCR[7], it
VLTSS B Py B 7 (R BB AR A J BN AT S L (52

6.2.2. RIEY2BHER

MR LA B A 25 T DU, RAEY S FEFP AR 0 ¢ (A0 FAE AR, T DUEIE ¢ KT A FAGSS
AR AE YD S AP TH AR S R B R RIS R R EEZE, AR T E, BREIA TR
e MWETFE MEERE, LAED AT IARSRE RN E RN ZIEHIKR, SEe/RE—%H, 7
PUB I 255 RS . RAEV)SIRFT A X6 IR 0.7158, FoREFEAE], Bl 1996~2014 (A,
MR REAR, FHME, REVLHEMERE LA 1%, RELMNERBANGFSER S B
0.7158%, AAFEY) S FEFHTHIAL 24 i v 2145 B E AR & RN B 5 035 TEAH DG, DR 8 BR R AR 0 S F P T
PO R AT & RN A B 20 [8]

6.2.3. BUOREEIN

Bt B A, NIRRT A, IR SCRBENTIE, DA RSN G K o BURF BI04
AR SIAT, DM REAKS K AR AR RAETE K N H I, LR RIS, (EBERT A B, 2
B RO SENLS], KB R R  HERRM BRI 1R, WZTrmET, AR RZE. Wil
ARRE AR LR IR SRR R BURFAOL BRS04 . D) SEf Ak )4
BUE Ao e BRI R . RIRESE, RERALLAR DR, W2 ERER. Mk
BERACN 7> BEAR ] 0, s N7 B 2 R %, S IR AR SN 3 BE B F J e PR AT X0 1)
IMEMRRAKT JE YN S Z B K e, (AR A AR A R e R (9]0

&E ik
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