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Abstract: Based on the civil aviation passenger and cargo transport volume and the output value of high—tech
industry in Jiangsu Province in the past 20 years, this paper analyzes the interaction between civil aviation
transport industry and high—tech industry through unit root inspection, co—consolidation test, Granger causality
and impulse response analysis of VAR model. The result shows that there is an interactive relationship between
civil aviation transport industry and high—tech industry in Jiangsu Province, and the high—tech industry has ob-
vious effects on air transport industry, especially air cargo industry. It tries to provide reference for the coordi-
nated development of civil aviation passenger and cargo transportation and industrial economy in Jiangsu
Province.
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Fig.1 The correlation between civil aviation passenger and cargo transport volume and high—tech industry output value in

Jiangsu Province
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Tab.1 The results of ADF

ADF Test critical value
Variable o P-value
test statisties 1% level 5% level 10% level

LNKYL 2.19 -2.73 -1.97 -1.61 0.99
D(LNKYL(-1),1) -3.07 -3.96 -3.08 -2.68 0.05
D(LNKYL(-1),2) -4.67 -4.67 -3.73 -3.31 0.01

LNHYL 1.21 -2.70 -1.96 -1.61 0.94
D(LNHYL(-1),1) -3.01 -3.96 -3.08 -2.68 0.06
D(LNHYL(-1),2) -7.26 -4.67 -3.73 -3.31 0.00

LNGXC 0.10 -2.72 -1.96 -1.61 0.70
D(LNGXC(-1),1) -1.39 -3.92 -3.07 -2.67 0.56

DLNGXC(-1),2) -4.56 —4.67 373 -3.31 0.01
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Tab.2 The latency periods of LNKYL and LNGXC
Lag LogL LR FPE AlC SC HQ
0 -13.038 9 NA 0.022 5 1.879 9 1.976 4 1.884 8
1 50.291 1 102.911 3 0.000 0 -5.536 4 -5.246 7 -5.5216
2 582933 11.002 9 0.000 0 -6.036 7 -5.553 8 -6.0119
3 67.895 9 10.803 0* 4.61e-06* -6.737 0* -6.061 0* -6.702 4*
4 70.411 1 2.200 8 0.0000 -6.551 4 -5.682 2 -6.506 9
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Tab.3 The latency periods of LNHYL and LNGXC
Lag LogL LR FPE AlC SC HQ
0 2.507 6 NA 0.003 2 -0.067 7 0.026 7 -0.068 7
1 54.024 5 82.427 0* 5.74e-06* -6.403 3* -6.120 0* -6.406 3*
2 55.256 1 1.642 2 0 -6.034 1 -5.562 1 -6.039 2
3 61.758 6 6.9359 0 -6.367 8 -5.707 0 -6.374 8
4 63.979 3 1.776 6 0 -6.130 6 -5.280 9 -6.139 6
5 65.168 1 0.634 0 0 -5.75517 -4.717 3 -5.766 8
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Tab.4 The co—consolidation test results of LNKYL and LNGXC

Hypothesized no. of CE(s) Eigenvalue Trace statistics 5% critical value P-value

None * 0.596 1 16.797 4 15.494 7 0.0317

At most 1 0.078 2 1.3852 3.8415 0.239 2
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Tab.5 The co—consolidation test results of LNHYL and LNGXC

Hypothesized no. of CE(s) Eigenvalue Trace statistics 5% critical value P-value
None * 0.859 9 41.733 3 15.494 7 0.000 0
At most 1 0.297 3 6.3515 3.8415 0.0117
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Tab.6 The Granger results

Null hypothesis Lags F-statistic P
LNGXC does not Granger Cause LNKYL 3 8.108 3 0.004 9
LNKYL does not Granger Cause LNGXC 3 0.203 1 0.891 9
LNGXC does not Granger Cause LNHYL 2 7.389 5 0.007 2
LNHYL does not Granger Cause LNGXC 2 0.272 0 0.766 1

Imaginary
e
o W o
7 T T

|
<
n
T

|
—
o
T

215 -1.0 -05 00 05 1.0
Real

1.5

(a) AR characteristic polynomial of VAR (1)

Imaginary
|

—
[}

—
o
T

©
n
T

o
(=]
T

o
n
T

—
(=]
T

-15 -1.0 -0.5 00 05 1L
Real
(b) AR characteristic polynomial of VAR(2)

0 15

B2 ARRKIGLHR
Fig.2 AR characteristic polynomial of VAR model



4 6 0 S T R R 7 T 8 R 85

MR 2 /T LLE$ LNHYL 5 LNGXC 2 [a] #Y
VAR BERL FRAE AR S5 7E P [ 1, R RTALE-Fa
W28 1238 A B R R 7l T DA R AT S SR 5 5 T
LNKYL 5 LNGXC Z 8] VAR #5287 E REAEAR ¥
FERRALIA b O T BRSO R 25 AR MR 25 A
HLRAR R 7, W LAFE AR T AE A R A1 i
HAs i 5 EH B L T E BT L VAR AR EAS

%7 LNKYL 5 LNGXC 1y AR IRE#EIH &R
Tab.7 The AR roots output of LNKYL and LNGXC

Root Modulus

1.012 9 1.012 9

0.870 8 0.870 8

-0.414 559 - 0.619 8261 0.745 7
—0.414 559 + 0.619 8261 0.745 7
0.448 763 - 0.340 6591 0.563 4
0.448 763 + 0.340 659i 0.563 4
—-0.191 460 - 0.320 831i 0.373 6
—-0.191 460 + 0.320 8311 0.373 6
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Tab.8 The variance output of LNHYL and LNGXC

Variance decomposition of LNHYL

Variance decomposition of LNGXC

Period

S.E. LNHYL LNGXC S.E. LNHYL LNGXC
1 0.067 5 100.000 0 0.000 0 0.053 7 1.388 8 98.611 2
2 0.087 6 87.788 0 12212 0 0.067 7 1.207 5 98.792 5
3 0.093 4 78.401 2 21.598 8 0.077 4 1.8552 98.144 8
4 0.096 8 73.787 8 26.212 2 0.084 0 23455 97.654 5
5 0.098 9 71.764 1 28.2359 0.088 7 2.529 3 97.470 7
6 0.100 1 70.446 7 29.553 3 0.092 3 25726 97.427 4
7 0.100 9 69.364 2 30.635 8 0.095 0 2.579 6 97.420 4
8 0.101 6 68.444 8 31.5552 0.097 2 2.585 4 97.414 6
9 0.102 2 67.689 7 32.3103 0.098 9 25950 97.405 0
10 0.102 6 67.094 8 32.905 2 0.100 2 2.605 1 97.394 9
11 0.103 0 66.634 8 33.365 2 0.101 2 2.613 4 97.386 6
12 0.103 3 66.278 0 33.722 0 0.102 1 2.619 5 97.380 5
13 0.103 5 65.998 2 34.001 8 0.102 7 2.623 9 97.376 1
14 0.103 7 65.777 1 34.222 9 0.103 2 2.627 2 97.372 8
15 0.103 8 65.601 8 34.398 2 0.103 6 2.629 8 97.370 2
16 0.104 0 65.462 7 34.537 3 0.104 0 2.6319 97.368 1
17 0.104 0 65.352 4 34.647 6 0.104 2 2.633 5 97.366 5
18 0.104 1 65.264 8 34.735 2 0.104 4 2.634 8 97.365 2
19 0.104 2 65.195 4 34.804 6 0.104 6 2.6358 97.364 2
20 0.104 2 65.140 2 34.859 8 0.104 7 2.636 6 97.363 4
21 0.104 3 65.096 3 34.903 7 0.104 8 2.6373 97.362 7
22 0.104 3 65.061 5 34938 6 0.104 9 2.637 8 97.362 2
23 0.104 3 65.033 7 34.966 3 0.104 9 2.638 2 97.361 8
24 0.104 3 65.011 7 34.988 4 0.105 0 2.638 5 97.361 5
25 0.104 3 64.994 1 35.005 9 0.105 0 2.638 7 97.361 3
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