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Empirical Analysis of the Industrial Structure of the Cities in Yangtze Delta on the Basis of VAR Model
HU Yue-hong » YI Sha
(School of Business and Economic Changsha University of Science and
Technology, 410076 ,Changsha, Hunan, China)
Abstract ; According to industrial isomorphist problem in Shanghai and other cities in Yangtze river delta, and the present situation of
Shanghai industry development, we have made some studies through the relevant theories of industrial analyses on the basis of the
statistical data of recent three years. In addition, the VAR model results show that the linkage index is big and that the influence of
the second industry upon changes is stronger than the third industry.
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2010 86313. 77
. 20.22%, 2009
21.4% 21.51%, 2010 16
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2009 17.52% 17.42%, 2010
16872. 42 .
24, 15%.
1 2007—2010 ( : )
GDP
2007  12188.85 101. 84 5678.51 6408. 5
2008 13698.15 111.8 6235. 92 7350. 43
2009 15046, 45 113.82 6001. 78 8930. 85
2010 17165.98 114.15 7218. 32 9833.51
2007  25741.15 1816. 24 14306. 4 9618.52
2008 30312.61 2100 16663, 81 11548. 8
2009  34457.3 2261. 86 18566, 37 13629. 07
2010  41425.48 2540. 1 21753.93 17131. 45
2007 18780. 44 986.02 10148. 45 7645. 96
2008  21486.92 1095. 43 11580. 33 8811. 17
2009  22990. 35 1163. 08 11908. 49 9918. 78
2010 27722.31 1360. 56 14297.93 12063. 82
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2006 2011
GDP , F1 , SI
,TI . (
)
2
2007 2008 2009
0.9399 0.9437 0.9254
0.9701 0.9195 0. 9390
0.9974 0. 9980 0.9903
0.9754 0.9706 0. 9440
0.9933 0.9918 0. 9848
0.9736 0.9731 0.9512
0.9731 0. 9451 0.9113
0.9575 0.9563 0.9317
0.9419 0.9414 0.9191
0. 9434 0.9384 0.9113
0.9548 0. 9483 0.9162
0.9306 0.9427 0.9212
0.9528 0.9472 0.9130
0.9399 0.9393 0. 9060
0. 9860 0.9836 0.9707
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o LGDP, LFI, LSI, Period S.E  DLGDP DLFI DLSI DLTI
LTI, s 1 0.054458 100 0 0 0
,ADF 3 o 2 0.058844 93.52969  0.000314  6.448213  0.021785
3 0.059856 92.37655  0.450401  6.233458  0.939593
5 000 _ = =]
L~'|UE"M II}—:\ ey i 4 0.067288 81.29097  0.477456  12.73797  5.49361
Skl QA T S J
T SI_SA _SA \/
5 0.092311 80.35388  0.695827  6.771005  12.17929
3 000- = DLGDP
- s 6 0.101828 80.94714  0.894477  8.130966  10.02742
\’l ‘\If’
2 000- i 7 0.108803 82.27978  0.83188  7.724381  9.163958
1 000- 8 0.11519 73.41425 2.799746  13.48087  10.30513
. 9 0.137297 71.35199  6.455697  13.7932  8.399117
2006 2007 2008 2009 2010 2011 10 0.139366 70.20351  8.097911  13.51958  8.179003
2 Xl12 1 0.081732 0.144213  99.85579 0 0
3 ADF 2 0.111726 8.122876  88.92874  2.877075  0.071309
ADF Yy 3 0.11683 11.84935  83.27189  4.186357  0.692399
4 0.158969 32.36089  50.15592  7.898021  9.585172
LGDP —0.4161 —3.0404 ’ ? ?
_ 5 0.2 2.33954  23.840 5.33151 L4879
LE 1 6539 0299 - 5 3389  62.33954  23.84099  5.331518  8.487946
242354 64.4934  22.33523 5 3 :
LSI —0. 9782 3. 0049 6 0.242354 64.4934  22.33523  5.151063  8.02031
LTI —1.3219 — 3. 0404 7 0.2455  63.53051  22.63171  5.912309  7.925468
265 56 4 ‘ 14902 7.54735
DLGDP 48371 — 3. 0404 8 0.265878 56.98346  23.02017  12.44902  7.547353
DFI 6. 1264 — 30299 9 0.28657 54.55772  24.88571  14.00039  6.556182
DLSI 5 9264 30124 10 0.289013 53.64172  26.04668  13.86094  6.450664
DLTI —3.5412 —3.0404 1 0.068903 46.03797  20.3547  33.60732 0
. 2 0.076833 41.82086  30.68219  27.39897  0.097982
5% . DLGDP,
3 0.082625 42.5682  28.42461  27.97793  1.02926
DFI,.DLSI DLTI o
4 0.084239 41.62962  28.10238  27.20355  3.064447
VAR . R 4 0
5 0.105543 56.54138  18.38162  19.0796  5.997396
~3VAR LR.FPE., AIC.SC. HQ , DLSI
6 0.11189 60.29517  16.35866  17.90304  5.443131
“ * »
o b
7 0.113541 60.87041  15.90229  17.92748  5.299832
3 VAR ., VAR(@3),
8 0.116571 58.44298  15.58357  19.65932  6.314133
4 VAR 9 0.125931 58.39474  16.46817  19.5508  5.3586285
Lag Logl. LR FPE AIC SC HQ 10 0.127536 56.93865  18.35955 19.20432  5.497479
0 98041 NA 5.90E—10  —9.90 —9.70 —9.87 1 0.080517 79.8974  5.192396  11.15097  3.759233
[~ 1~ J— — [— — A
1 116.00 26.47 5.05E—10 10. 11 9.11 9.94 5 0.09306 67.74699 6210095 187579 7 285009
2 131.93 16.76 6.73E—10 —10.10 —8.31 —9.79 3 0.096808 63.46072  6.942233  20.63957  8.957475
— * — J— *
3 179.08 29.78 6.19e—11 13.38 —10.79% —12.94 4 0.106303 58.00432  7.088356  26.03008 8877241
. 54 57 49 5 S 5 344
Eviews6. 0 VAR(3) i - 5 0.126254 57.51498  10.62271  22.75596  9.106344
6 0.139333 47.67007 15.72463  28.46036  8.144938
7 0.157498 55.62911  13.47267  23.33079  7.567424
—0.12 —0.14 0.41 0.06 7 ’
8 0.163324 52.14946  13.42989  27.09415  7.326495
1.39 —0.63 —0.60 —0.19 ? ’ ’
¢ = 9 0.180131 53.52333  14.34202  25.90503  6.229619
0.72 —0.31 —0.22 —0.15
10 0.181264 53.33363  14.65839  25.81936  6.188626
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