10 2 ( ) Vol. 10 No.2
2011 06 Journal of Jiangxi Agricultural University Jun. 2011

11671 -6523(2011) 02 -0102 - 08

( 350016)

4 2 VAR

Granger

:F746. 18 A

Collaborative Research on the Development of China’s Service
Industry and Competiveness of Service Trade

FENG Jing

( Fujian International Business and Economic College Fuzhou 350016 China)

Abstract: Service industry has become the largest industry and the main driving force of China’ s national
economy and services trade has grown into an important factor to guarantee the stable growth of the world
trade. This paper examines the relationship between China’ s service industry and trade in services. 4 factors
about service industry and 2 factors about services trade are selected to make a VAR model. By Granger Caus—
al Analysis and Impulse Response Function the paper concludes that the coordinated development mechanism
has not been established in China’ s service industry and trade in services so that they can not achieve mutual
development.
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1
ADF (¢t k) 5%
InGDPS ~1.619 56 (c10) ~3.012 36
InLS ~0.766 3 (¢ t0) ~3.004 86
InHQ -0.410 38 (ct0) —-3.004 86
InURB 0. 004 651 (ct0) -3.012 36
InEM 0.417 326 (c10) ~3.004 86
IniM ~0.233 83 (ct1) ~3.004 86
AInGDPS -4.095 79 (¢ 00) -3.098 9
AlInLS -4.4413 (¢ 00) -3.012 36
AInHQ ~2.882 86 (c01) ~2.646 12
AInURB ~2.83 029 (c01) ~2.646 12
AlnEM -3.776 93 (¢ 00) -3.012 36
AlniM -5.538 08 (¢ 00) -3.012 36
(cth) ¢ ADF k SCAIC A
2 Johansen
EX 4 ™ 4
5% P 5% P
None” 0.812 5 34.805 9 0.010 4 0.908 2 34.805 9 0.000 0
At most 1" 0.786 0 28.588 1 0.003 3 0.787 7 28.588 1 0.003 1
At most 2 0.524 6 22.299 6 0.186 8 0.548 3 22.299 6 0.1330
At most 3 0.440 4 15.892 1 0.099 2 0.384 5 15.892 1 0.207 4
At most 4 0.269 3 9.164 5 0.101 1 0.230 2 9.164 5 0.170 3
* 5% o
5% VAR
o AIC SC VAR( 2)
OLS
o Eviews5 (2)
VAR
2 Johansen VAR( 2) o
(InEX)  InGDPS\InLS.InHQ.InURB 1
( InIM) InGDPS- InLS+ InHQ\ VAR(2) GDPS.
InURB 2 5% LS HQ.URB.EX.IM
“At most 17 N “At o
most 2”
2 o VAR(2)
VAR . 3 6
VAR p GDPS.LS HQ.
URB.EX.IM o
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JnGDPS, 2109 -1.346 1653 -2.245 -0.030 -0.046 g“GDP SHB
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3
1 2 3 4 5 6
1 1 0.872 075 0.267 299 —-0.146 36 0.629 016 0.646 812
2 0.872 075 1 0.147 315 -0.309 15 0.445 284 0.325 154
3 0.267 299 0.147 315 1 -0.067 97 0.374 75 0. 686 603
4 —-0.146 36 -0.309 15 -0.067 97 1 -0.258 75 -0.147 11
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4 Granger
1 2 3 4
P P P P
InGDPS InEX  Granger 0.315 0.874 0.917 0.985
InEX InGDPS ~ Granger 0.337 0.010 0.021 0.031
InLS InEX  Granger 0.326 0.820 0.891 0.998
InEX InLS  Granger 0.077 0. 006 0.005 0.042
InHQ InEX  Granger 0.304 0.582 0.423 0.551
InEX InHQ  Granger 0.372 0.319 0.373 0.460
InURB InEX  Granger 0.211 0.030 0.122 0.290
InEX InURB  Granger 0.126 0.078 0.059 0.007
InGDPS InIM  Granger 0.035 0.025 0.005 0.000
InIM InGDPS  Granger 0.449 0.077 0.104 0.254
InLS InIM  Granger 0.235 0.221 0.011 0.009
InIM InLS  Granger 0.324 0.148 0.048 0.201
InHQ InIM  Granger 0.026 0.008 0.011 0.029
InIM InHQ  Granger 0.374 0.792 0.998 0.908
InURB InIM  Granger 0.243 0.073 0.089 0.094
InIM InURB  Granger 0.041 0.037 0.019 0.003
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