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Analysis of Time Series Obout Chinese Tertiary
Industry Based on the ARAM Model

Xu Xu
( , 361005)
(Economics Department of Xiamen University, Xiamen 361005, China)

(1953- 2004) . ) (ARAM),

Abstract: There are some inertias in most of economic time series.We can forcast the result in the future by analysing such
inertias. According to the annual static data of Chinese tertiary industry from 1953 to 2004, the paper makes the data stationary,sets
up a ARAM model and searches the inherent regularity of Chinese tertiary industry.
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Correlogram of LY

y( ) y( ) y( )

Autocorrelatior Partial Comelation Al PAC GQ-Stat Prob

1953 253.5 1971 577.3 1989 5403.2
1954 2553 1972 606.5 1990 5813.5

1955 266.8 1973 640.4 1991 7227
1956 303.4 1974 652.7 1992 9138.6
1957 321 1975 655.7 1993 11323.8

1958 377.6 1976 639.5 1994 14930
1959 439.7 1977 750.7 1995 17947.2
1960 468.1 1978 860.5 1996 20427.5
1961 390 1979 865.8 1997 23028.7
1962 336.9 1980 966.4 1998 25173.5
1963 328.2 1981 1061.3 1999 27037.7
1964 381.5 1982 1150.1 2000 29904.6
1965 462.8 1983 13275 2001 33153
1966 456.3 1984 1769.8 2002 36074.9
1967 456.9 1985 2556.2 2003 38885.7
1968 459.5 1986 2945.6 2004 43720.6
1969 512.6 1987 3506.6

1970 547.2 1988 4510.1
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Dependant Variable: ILOG(Y).1}

Method: Least Squares

Date: 12720405 Tima: 13:20

Samplefadjusted) 1255 2004

Inchided observations: 50 after adjusting sndpoinla
Conmvargence schieved afler 10 terations
Backgasl. 1953 1954

Yariable Coeficient  S1d. Emor {-Stalistic  Prob.
AR(1} 0995453 D034056 2047710 0.0000
MA1) 0277834 0130557 2005207 00507
MAL) 0492797 0140419 3508470 O0.0010

R-sguared 0331451 Mean depsndent var  9.102063
Adjusted R-souared 0355140  5.0. dependent var 0.100248
S.E. of ragression 0531085  Akaike infao erterion -2 129N3
Sum squared resid 0.308060 Schwarz critenon 201429

Log likelihoad 5622632 Durhin-Watsan stat 1840602
imveried AR Roots 1.00
Inverted MA Roots B -58
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Discuss Lightly the Forecast- Warning Mechanism of Our Country Exports

Du Guibao
( , 250014)
(Shandong Institute of Economics, Jinan 250014, China)

Abstract: Our country is a big export country; the very corresponding one is that one functions as a lot of country limitedly in the
course of international trade too. This brings enormous loss to export enterprise and country of our country. This text proceeds from this
purpose, it is discussed that our country sets up the necessity which exports the early warning mechanism and corresponding step.

Key words: export trade; forecast- warning; mechanism
1 F752.62 A :1006- 4311(2006) 08- 0012- 03

A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A A AR AR R A SR R R R R e

Dale: 1272006 Time: 13:24

n n
2 Sample:. 1956 2004
—_ *
r(e)= z €,7€ / 2 €, included observations: 50
t=k+1 t=1 Q-siatistic probsbifities adjustad for 3 ARMA termis)

k=1,2,L,m Autocomelation  Partial Corelation AC  PAC QStel Prob

1 0017 067 00156

200110011 0.0215

3 0144 0.144 11758

4 DD47 0053 1.3013 D.254
50,009 0014 1.3060 D520
6 0019 -DQ0L 13564 871
7 0136 D153 24303 0657
6 4022 003 2458 0783
9 0005 0013 24610 0873
10 0067 0.049 29561 0.889
11 D009 0014 2914 0937
12 0136 0.134 4.2301 0.6%6
13 0073 0.060 46043 0516

Q=n(n+2) 3 ()

k=1

I-a, Q=Xu(m-p-q),
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,Q Xt(m-p-q) : .
Eviews 5 N

(AC) 0.1, B 5

ARAM(1, 2) 2005, 2006, 2007, 2008 2005(4)
Eiews : GDP1952_2002 [I;
2005(2)

2005 2006 2007 2008 [M]; . 2000

496359109499  55815.4954851  62730.9462691  70465.7718728 : Eviews
«C ) [MI; , 2002




