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Abstract

We obtain the best regression model by using stepwise regression method and analyzing the con-
sumer price index and its impact factors; then we get some most important impact factors of it.
The feasibility of the regression model is proved in the paper. The results show that the accuracy
of model reaches to 99.8982%, so it have feasibility. Some suggestions based on the results are
given at last.
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Table 1. Collinearity diagnosis table
1. HEMIDETER

*ﬁ@ (ﬁ'ﬁ X1 X2 X3 X4 Xs X6 X7 X3
LRI 8.997 0.002 0.000 0.000 0.000 5.409E-05 1.472E-05 5.883E—06 1.982E-06
ZEH 1.000 72.987 136.980 209.617 286.565 407.835 781.864 1236.660 2130.772

Table 2. Inspection table of VIF
2. HEBKETFRER

*ﬁgﬁ (ﬁ%) X1 X2 X3 X4 X5 X6 X7 X3

VIF 21.105 18.876 8.241 12.386 3.715 22.447 6.631 30.470

Table 3. F-test of each regression model and inspection table of coefficient of determination

7 3. HEVAREN F K IORE R BHGK R

TR 1 2 3 4 5 6
F{d 162.035 291.631 440.227 581.420 781.115 1114.056
Sig 0.000 0.000 0.000 0.000 0.000 0.000
R U7 0.947 0.986 0.995 0.997 0.997 0.999
NI y
T 1 TS = (B X1
T 2 TS & (FH) X1 Xe
B 3 TRINAS & (F8) X X6 X3
HERY 4 TRINAS & (F8) X X6 X3 X2
B 5 TRINAS & (F8) X X3 X2
B 6 TS & (B Xy X3 X2 X3
Table 4. T-test of model 1 and inspection table of VIF
Fz 4. HE 1 B THRIERFEFKEFRIGR
T A & () x1
ISES4 56.474 0.434
Sig 0.000 0.000
VIF 1.000
Table 5. T-test of model 2 and inspection table of VIF
72 5. 1R 2 B9 TR R G EBAKE TR
TR AL (F &) X1 X6
EIVEPRY 7.805 0.391 0.538
Sig 0.471 0.000 0.001
VIF 1.240 1.240

()~ AFET KT K T B AR ()« RSB R R () o R R R B Fi 8
(g ) B FE T B s e BB R, L IE RSN, A2 I R .
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Table 6. T-test of model 3 and inspection table of VIF
o BE3 B TR RS EMKEFRIER

TR AR 5 () X1 X6 X3
EVEEZ 14.841 0.361 0.379 0.115
Sig 0.078 0.000 0.004 0.013
VIF 1.797 1.749 2.535
Table 7. T-test of model 4 and inspection table of VIF
2 7. BB 4 B TR RS EBKE TR
THLm A% (F &) X1 X6 Xs X2
EVEEZ 7.951 0.302 0.120 0.214 0.283
Sig 0.239 0.000 0.369 0.004 0.046
VIF 8.299 5.933 8.249 7.470
Table 8. T-test of model 5 and inspection table of VIF
72 8. 1RE 5 1Y TR RS EBAKE TR
T Az = (&) xi X3 X
EVEESX 1 8.431 0.283 0.253 0.375
Sig 0.206 0.000 0.000 0.000
VIF 3.735 2.129 2.202
Table 9. T-test of model 6 and inspection table of VIF
72 9. A 6 Y THRIG R FEFKEFRIGR
TR AR () xi xg x2 x3
ISE¥4 16.033 0.309 0.224 0.213 0.092
Sig 0.022 0.000 0.000 0.029 0.036
VIF 5.846 2.972 6.272 3.139
Table 10. The result of simulate data
72 10. BHUBIEREER
oy JRE AU AE WE AHX 1R ZE
2002 99.2 99.3831 —0.1831 0.00185
2003 101.2 101.109 0.091 0.000899
2004 103.9 104.1073 -0.2073 0.002
2005 101.8 101.8675 —0.0675 0.00066
2006 101.5 101.6467 —0.1467 0.00145
2007 104.8 104.9486 —0.1486 0.00142
2008 105.9 105.9634 —0.0634 0.0006
2009 99.3 99.3784 —0.0784 0.00079
2010 103.3 103.3146 —0.0146 0.00014
2011 105.4 105.456 —0.056 0.00053
2012 102.6 102.6895 —0.0895 0.00087
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R B FH S A% (0 _Ekoxt CPT ) Bk 3SR AR K o — o S R 28 2508 1 04 2 T BUAE
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REFRNMIEH) LIk MZ CPL Lkl — AT ZHESN R R . Wk, BATAT LA S ol i 48 55 SR} B0 Ffrii
PAK A~ SRS IR TE I3 R TFURHIR ™ B R AR ) Y JEURER B A, 7 i B PR AR A 26
I ERCR -

CPI #5422 ki) 1 ZOREN PR 2 b e (R 28 BBt 35 AR W1 4R, B ™ O i kg BEROK,
XTEEARO ) K BA R K AR o X R 4R B2 s A e5e s s s = i 4%, AR 51 S 0l s b i R A
JEMRIR, S5 IRMIX s, KIATEBREEIEE S, SEANE 5 A RPN, SR R ftiis 1 55 o (13
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