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Abstract

There is an inseparable interactive and synergistic relationship between consumption upgrading
and industrial upgrading. Based on the data of Beijing from 1978 to 2019, this paper uses the sta-
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ta16.0 software to use the VAR model to conduct an empirical analysis and research on the rela-
tionship between Beijing’s consumption upgrading and industrial upgrading. Research has shown
that there is a long-term stable equilibrium relationship between consumption upgrade and in-
dustrial upgrade in Beijing, which in general influences and interacts with each other; there is a
two-way positive influence between consumption upgrading and industrial upgrading in Beijing,
and the degree of influence increases with time. In terms of contribution, the impact of industrial
upgrading on consumption upgrading is better than the impact of consumption upgrading on in-
dustrial upgrading.
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1. 5|15

LUK SR LIRFERE A I O S PR R, X AN G R AT F IR AR TR, BAEL R R
M IS A o R UE S . O TF I CAR, FEG B PUEUR SR B [RIE,  #h2x (13 o 45 K A0 = Il 25 1) . 4k
TEAWI IR 5B Z) T . 2020 4, 3L RBUAR R E RS UCE KRR “ IR I 45 K 1 50
TR RAFTR R RS T I O AR P 5 7, R A I P R B U A B AR RSB RE R o EHR
FEb NFE SRR, B XGRS IR, ZRIELT RS, Hiuauin iy ot
PTG Fk, XE AL AR BB R R AEH IR ARE S T EANEEZR . &
RN EHE S TR FAaifERH, RHESE R FRFFREFFRR . SOk e i E R

ARG CXS PN SRS 2 AR R Z AL, R

FEE K Z M b 3RS ANAR 2 2 (2009) E R FU R A4 5 P ML 4540 T I SRt b, T8I i g R
WeHE. PSR TR AT K ZAEAL, FEDL 1991~2007 SEH [ 31 AN 1T IX I TR BE A, o Hr
THERIERE. PSR SREEFIEK R FNTERR, SR8 B ARG B 5 AR R
PRHEPN ST, T4 55 3 = 20 B SR A FH I K i 458 (1] @R Q024 &H E 260
AN Je CA B3R T BOBOE AN TR X382 T 4 AT SRR S, AT TR IRTE RS R R O
K WM TR R RN A TN . WFFRIL, T P S A SR G i B 9 S Y e s B B
GG AR s o RV AN BEAFA Ry, Rish AT K RO . I TR T
TIPSR R B B L K, T 2 SR 3G BB B [ 2]

TERJZET b T EERME2017) N BAE SRR [ TR 450 P81 5 25 KO R I A FE
K, AL VEC BT SE 0T, RIN 2 B8 W T S5 M AR B A R T = M g5 R ik, AR Pl 25 A 0
TENIRIR M AR (3], XIFFAREEHFEA 019555 7 1980 F| 2016 F 1L HFHHE 37 VAR iR,
X G T PR EE M AN BRI K B A O RIEAT TAFIT, IR B R e IR B MEARRAE, T
T BRI I PRATT S FF K TTIRRAR, PSS S Br s K O (et 1 R B S, Pk 45 W 0o ¥ 3 45 R 11
KIAB B R K [4].

FEAE NI HT 77 T 38058 (2019) 3 T 98 7 2 51 S M FH e FINLEE, 200 T J& ROV 2 A
SN TH P SRR SR P F R SRR, AR T BRI S5 L R R[5 ]
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T2 ST B “XUTH” IR A &, R S5 3 XU FG5 SUIEER ) AT T
FLE, T T TR B A RS TE . wlkdEind S A AR D Oy s = KL, IR NI
W5 A FEEFETT, (R 3EE PS5 E%0E 1 A FEHLEE[6]

E LRTR, DA R L TR SER AR Z O R A A, BT T — RPN, BUART
FIERIER, (HIH 25 72X AL 78 76 X2 1 L MW R ANS . A SC B 7E OO 7T 1 2T
b, FIAHAERTT 1978~2019 FRIL TG4, 2 H VAR BEAU A6 5T V8 2% A= b+ ) B AL
BTSSR AL, DA B — L5 AR .

2. fEFRIEER

AR FE H BT AR T 2 T R T O AT U I RLEIRT AT . R 2R B R R B, RIE
R 2 i o5 LE AT AL U B4 S =7 kb EE . J37C GDP REFE. ¥ bR BT BHEER
s JEAT AL T T . BT B R DLTE VAR BB (B BB L T IS, ASUEBURRE R &
e N =T SRR RR, 1EA engel; IEEUE =P b LW E A M BT R, 100 service. 1
B RS R BB R AR FAC ST A 2, 58 = EL S 3 AR R AL s i = Mk T2 7] [8] [9]

e — O G B 5 ZE VX SRR ARSI, FRAT 38 U 5 O R W B T R AR AE I R
i 2, ARARSCHIRE R BAREUE YN T 1, BUS B O BB /N T2, SOEE R S 18] 75 21 AS (SO0 2
T

Hl kIR (LR GiHES) , L 1978~2019 4 14 BB AR NFEAR .

3. SCUESHR

ASCARYEAC ST [A] P A0 Hedls, DA & E (Bl )3 (VAR AR Y JE A, 32 statal6 BAFXS BT it (1
BAE AT R PP 50 04, BB B ARAG B e Ui JE S e . PR . AR S AN DRI AR A6 L koo [
A5 2253 Ao REACFUHTTH B TH AN ML T4 ) 2k R BEAT SUEWT FT[10] [11] [12].

3.1. BRI

ADF F 56 i i s 2 B A Al . Jlid 5k 1 nTLAE H, service ) ADF 30 Z(t)fE>4 0.253, 1E
1% BB 5% EEKT 10% K EEAKT B4 i Bk, P{EA 0.9961, FIFEBEESZ TH
AR SRR . IX BB service X — R BAFAERNR, AP FARA TR, B Fx T —m 25
Ab PR 5 P EAT AL AR A BS . [R)BE, @I WIER engel ] ADF A 3af Z(OfEM P E ] A HAFERAIA, [FIFE
T IAT MY Z 97 service Fl engel — [ 2247 J& (A8 & 3 A1 A Dservice fil Dengel. ADF #3645 5 L7 1.

Table 1. Results of ADF test
% 1. ADF 11845 R

VKPR S%ACERI 10%KF Y

G ADF F 55 {# i i I e P i 45
service 0.253 ~4.233 -3.536 -3.202 0.9961 R

engel —2.044 ~4.233 -3.536 -3.202 0.5771 R
Dservice ~4.065 ~3.648 ~2.958 -2.612 0.0011 TR
Dengel —6.026 ~3.648 ~2.958 -2.612 0.0000 TR

7¥: Dservice. Dengel 43575 service. engel FI—B 25y, " FRRTE 1% 8 MKV FIR4A AR K RS B
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ST 2ot — %4 5110 Dservice. Dengel 1) ADF K38 Z(Off /M F 1% B ACE F 01 7148,
PV B, B PR AT 005 MBS REGR, SRR, ISR, K
O P AR — W B, RS REAT B 2 0 AR U AU TR, BT T BLZE AT AR ST VAR B
.

3.2. MERMFTENE

TR VAR B2 a1, e G p RdEw EERN. FAWREIH FEHIEAR LB mW
VAR MR e PE R E RO . 3 a I S0k Ba 2 M RIbEN, HPads LR gt AER
HEN AIC DAt LR HAE N SBIC &5 — MR I B v Uil & ACT Y, SBIC {EjEk /NI . AR Statal6 152
VAR #ET B S e f5 B B 36 5 O, L 2.

Table 2. Test table of optimal lag order of VAR model
2. VAR REBRFEN B R

lag LL LR df p FPE AIC HQIC SBIC
0 89.9298 0.000034  —4.62788  —4.59722  —4.5417
1 226.123 272.39° 4 0.000 32e-08"  —11.5854" —11.4934" —11.3269°
2 227.279 23117 4 0.679 37¢-08  —11.4357 —11.2824  —11.0048
3 231.464 8.37 4 0.079 3.7¢-08  —11.4455 —11.2308  —10.8421
4 24331 5.6915 4 0.223 4.0e-08  -11.3847 —11.1087  —10.609

T 2 BT, R R A 0 N IR By VAR B SR e R . PRI, ik
1 e a . IR TR A5 R VAR (DAL,

FEMTH R 5, BATEE AR HRIESR VAR B RS E R BEAT R 6. &l 1 pow, FrA 7 1R
B AT AL A, R B AR E T

Roots of the companion matrix

Real

Figure 1. AR root diagram of VAR model
1. VAR 12 AR 1RE
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3.3. thERIE

H Fr 228 2 WP A 20775 EG-ADF K361 Johansen WG58, — M\ A Johansen /334
IR AR, AT LA SCEIS Johansen A48 /7 iR BAT PR AR IR, ATIG I L5 WAL 3 [13] [14].

R AEAR T LAE H, 1 rank=0 B, @G EME KT 5%%E ARG . £ rank =1, 2
G EAME DT S%REMEACPFIIEAE, WA “*” SHir=rME 2.3583, MMAHERKN 1. 45
ok, FTLAHIWTh RS RSO 1. Rk, VAR BRI B 2 [AfFfE A K h k&

Pz SRR T RE N service + 1.70837engel — 1.172897 =0

MO EETTREIRA TR LA H B8 =P L LU SR RS R RECR LA, a5 &3 = g Ak
PTG DA B IR BB MR S PR AT % A . AHMERR R, dba i AL S A g R
BLIEFG R R

Table 3. Johansen cointegration test results
%z 3. Johansen WHEEIQTIGEER

maximum trace 5% critical
rank parms LL eigenvalue statistic value
0 2 229.62277 . 25.6295 15.41
1 5 241.2584 0.43311 2.3583" 3.76
2 6 242.43753 0.05590

34. BERERKE

A SRR IR AR, BRI B AR B R R G R AT I AR 15], NdE—2DERTT service
engel Z [HJIIRIR KR, SBR[ AT A 2 AR R OC RS, ARI0EE WL 4. Wik 4 FEE ]
DUE H, 1EREMEAKTR 5% T, service /& engel IR =N, engel /2 service 1A% A E A .
FTLAEH, dbnt i P A g et T oA g, W SR Gt B T 2

Table 4. Granger causality test results

? 4. WMERERXFZRBLER

Equation Excluded chi2 df Prob > chi2
service engel 12.25 1 0.000
service ALL 12.25 1 0.000

engel service 12.66 1 0.000
engel ALL 12.66 1 0.000

3.5. BkRMRL 575 =57 %
N T 5 service M1 engel IAEIIBNAR IR AR, ASCIIN K i 2 oy 0N 5 2 70 oK itk — B E ¢
AEBTTTE BT RAN AT RIX —FH IR R e AR VAR B i 37 A7 72 23t B i 5] 2 A 3.

3.5.1. Bk R
iy ) 1 B BB P AR T R P AR AR R E v I SO . 1] 2 IR E N 10 3R VAR R
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Jik b S, SRR AR service ML engel 2 AR IR AP AL, 73 #7 B b odf vl 45 21 LSS =l
bt E NS AR AR AL BT LT 25 LUK R R B BT AR R I AL 5T S 2 Z TR 5 &R

VAR, engel, engel VAR, engel, service
0.02 0.03
0.01 0.02+
Or—— — 0.014
-0.01 0 -
VAR, service, engel VAR, service, service
0.025-
0.005+
0+ 0.02+
-0.005 0.0157 /—————§
-0.011 0.01+
-0.015+ . i i 0.005+ ' : .
0 5 10 0 5 10
step
95%Cl — orthogonalized irf

Graphs by irfname, impulse variable, and response variable

Figure 2. Impulse response diagram of VAR model

2. VAR 1E 8B Bkod 57 5]

VAR, engel, engel VAR, engel, service
1 0.6
0.4
0.5
0.21
0 0
VAR, service, engel VAR, engel, service
0.6 B
0.4+
0.5
0.2
0 4 i,
T T T 0 T T T
0 5 10 0 5 10
step
95%Cl — fraction of mse due to impulse

Graphs by irfname, impulse variable, and response variable

Figure 3. Variance decomposition diagram of VAR model

3. VAR t8EIH 75 E S R
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M engel X} service [k N H AT LA e engel X service — B AW IR M 520, H %L
(R 3G 0 TE 7] 5 M 5, 3R AT B ZE 10 AR EE A TF 43 A service X engel ki 37 B o a] LA HH «
service I engel 7E—JFUA1RAT I EOVR IS I E M FEMARCR, S 1 2 5T R I it sem,  HbE
SR R 3K e 7 i) 5 e 20K SR I T 1 A

FOBUE RT DS, Jb st TV e ot P A g g s R B3, LI A B T 389 o G 1 [ 2 g 25 SRR
W R — T, B = b EE R R IR SR s S I AR A AR, L A R RS 0 e s
RO T RS R RS R RERIA KR, BREMER RE TR EWEN RIS, fnfs
1E, A B T O BT H R R I 1A Y, LR I TR) R0 G I [ S M RO BT R 95815

3.5.2. FESR

J5 ZE 5y ffpdln i 1 s AR AR B AN bl D DTRREE . it — DR AL R TV SR AN L T 2 ]
MITTHREE, ASCHINTT EN R rik T, HEMRERNE 3.

M engel X} service 1) Z BT LA tH: TERLHIN, engel X service MTTHkE LT A%, #H4T
B 2 HARSIRGEIG I AR I B0 (1) 1F ) DTRkE . A service XT engel 175 2 /i EIHF T LA H: service
Xf engel HITTRRELE BT JLHITCRH BARBL, 047 BI5E 4 HRS IV TH B 0 AR N B 3 10 1E ) Dk B, FLIX P 5T
BRI 5% T engel X service [F]HA A 5T ik o

OB RT LA, AT 9 TG00 P T+ G R BTk B LA B = M T+ 250 ¥ 2 - R DUk B 380 2 1 [l
I8 55 1) 38 3k o 1 ) 52 M A5 SR X8 T 3 i, L DR B g D M SRR B R s e R R T o
FHERT PV R R FR

4. G RN

BT PL BT TV 2GR L TR R R DG B B SR AT T, AR — TR Ak

1) HR4% Johansen WA I 45 S nT DAARF: AU TV 2 - GOR0 = b 2 2 [ AA A8 35 K AR T 1351 %
Fo T FEA service + 1.70837engel — 1.172897 = 0. = AR AL 5 17 1 28 T+ AN 22 b T 20 e hH RS i
FHHAERE .

2) MRS =R E R 125 R T LR 2. A6 T P oA g B A AR . G s T
n] LA PRI T, Pl TRt n] DL 35 (AR v B TR

3) MR ke AN 7 2 Ay fdAar g i SR RT LAAS B A6t TV B g b e Ta) B L] A T
RERW, RV SR Re WA R P, PR RIRE R R T S . IR HL, A A Y
I A ) FR) T [ea) 5 P 280 RSB 3 i . FEDTRRIE T TR, 7 ME TR B TR ) R eV R FEE a9 9 T oxt
P TR BRI

Wit PR AL, BEESEH O EEERE U TBOREN: R S A T g2 1H
A KIRERIIERR, HRARS G [ EA XA R B2 50 . K 77K W o g (e
PR, PR R R AT DL SR AR I SR KPR TR o P b Tk T B T 1 D R T R T
FPEN T, AMBURROZEU) TR =t R, ik 88 = P BRI R I, XA R T 7H
PR THER) T EH REFF PGSR R R . R MAZSRAAEA M, BT T, PR AT )
K

SE Tk
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