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1
GDP
NN N GDP
GDP GDP
GDP GDP
= ‘ x;—k | k i Z—Score
2
364 10. 1361 11. 5895 10. 1934 8.2164 0.7172
364 2.0272 16. 1417 1. 2300 0. 5037 2. 4988
364 0.2172 0. 4492 0.2105 0. 0707 0. 0598
364 1. 8606 20.0314 0.9432 0. 3668 2.7738
364 0.5943 3.8116 0. 5299 0.2004 0.3971
364 0. 4807 0. 9460 0. 4655 0.2218 0. 1476
364 0. 7504 1. 8562 0.7211 0. 1231 0. 3106
364 0. 6211 1.3283 0. 6062 0.2536 0.2132
364 0. 3621 0. 6398 0. 3603 0. 2288 0. 0654
364 8.5751 12. 2403 8. 4668 6. 0405 1.0123
364 8. 8431 12. 5060 9.9357 4.2485 1. 6491
364 0. 3428 1. 7215 0.1318 0. 0357 0.4190




LLC JIPS Fisher—ADF
o 3 o
3
LLC IPS Fisher—ADF
_ 6. 9892 12. 0823 1.9907
nlegra ( 1. 0000) ( 1. 0000) (1. 0000)
Alnteera —6.3493 ™ ~2.1597 51.11027
& (0. 0000) (0. 0000) (0. 0000)
. ~0. 4225 —2.1937" 60. 1143
InGDP (0. 2098) (0.0019) (0.0041)
. —12. 8411 ~6.7068 56. 2500
ALnGDP (0. 0000) (0. 0000) (0. 0000)
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()
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Gt Ga. Pt Pa.
Pt Pa o
4,
4
Gt Ga Pt Pa
2. 113 6. 673 11. 621" 7,473
7.243 3.256 8. 836 11. 456
0. 000 0. 000 0. 000 0. 000
D ek ook 10% 5% 1%
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()
o Dietrich
(2012) o
OLS. Arellano—Bond one-step GMM . Arellano—Bond two—step GMM
5
5
One-step Two—step One-step Two-step
OLS SYS-GMM SYS-GMM OLS SYS-GMM SYS-GMM
1 0. 0531 ™ 0. 0536™ 0. 0620™ 0. 0326 0.0793 0. 0622
2 0.2186 -0. 0569 0.4971 -0. 1084 0.1635™ -0. 1432
3 0. 5841 0. 0364 0.0281™ 0. 1533 0.1928™ 0.1710™
Wald p 0. 0453 0. 0644 0. 0508 0. 0529 0. 2881 0. 0248
DLk | dokk 10% 5% 1%
5 Integra LnGDP 5% OLS
Wald : 10% Arellano—Bond one —step GMM Arellano -
Bond one-step GMM Wald Integra 0
o LnGDP Integra
10% OLS Wald 5% Arellano—Bond two—
step GMM Wald LnGDP 0
o 1
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6
(1) (2) (3) (4 (5) (6)
0. 9307 0. 9029 ™
(0.0265) (0. 0205)
0.1612™* 0. 1425™* 0.1180™*
(0.0125) (0.0100) (0.0074)
1. 6787 1. 2560 0.7902™
(0.4153) (0.3319) (0. 2447)
2.8204™* 2. 4296 L. 62127
(0. 8803) (0.7779) (0. 1593)
1. 8378 1. 5951 0.9767™
(0.4772) (0. 3346) (0.2967)
0.1124* 0. 1194 0.0739™
(0.0477) (0.0196) (0.217)
0.7226™* 0. 3467 0. 2492
(0. 0665) (0.0472) (0.0618)
1.2953™ 1.2892" 0. 5964 ™ 0. 3083 ™
(0.0753) (0.0768) (0. 0826) (0.0718)
3.2763™ 3. 1467 3.1101™ 2.6112™
(0.2314) (0.2183) (0.1972) (0.1631)
0. 1532 0.1614™ 0. 0722 0. 0987
(0.0255) (0. 0246) (0.0264) (0. 0250)
0. 1457 0. 1244 ™ 0.1314™ 0. 1000™*
(0.0092) (0. 0099) (0.0092) (0. 0086)
0.3417™* 0.3924 ™ 0. 1929 0.2739™*
(0.0512) (0.0511) (10.0420) (0.0379)
9. 8093 ™ 7. 6651 7.2979* 7.6336™ 8.0076™ 6. 8854
(0.0401) (0.2410) (0.2818) (0.0747) (0.2299) (0.2308)
Yes Yes Yes Yes Yes Yes
Yes Yes Yes Yes Yes Yes
R? 0.3153 0. 8980 0. 8121 0.9355
F 166. 73 ™ 533.61™ 314.70™* 527.77*
Sargan 0.392 0.230
AR( 1) 0. 000 0. 000
AR(2) 0.285 0.170
ek ok 10% 5% 1% .

Arellano  ( 1995)
( System GMM) .



Sargan 6 (3) .(6) AR(1) AR(2)
N GMM
Sargan 10%
2
()
7
7
(n (2) (3) (4
0. 9301 0.9104™ 0.9166™* 0. 9085
(0. 0268) (0.0166) ( 0. 0206) (0. 0226)
0.2754™ 0.2048
(0.0381) (0. 0357)
0. 6888 0. 5481
(0.0375) (0.0291)
1. 0002 0. 8075
(0. 1423) (0.2729)
0. 7439 0. 6221
(0.0492) (0.0311)
0. 0567 0.0360"
(0.0150) (0.0190)
0. 0199 0. 2543
(0.0051) (0. 0429)
8.0225™ 7.4237° 7. 8930 7. 4226
(0. 3356) (0. 2067) (0.2512) (0. 2349)
Yes Yes Yes Yes
Yes Yes Yes Yes
Sargan 0. 335 0.295 0.314 0. 307
AR( 1) 0. 000 0. 000 0. 000 0. 000
AR(2) 0.239 0.183 0.225 0. 187
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()
GMM o
N T 2 GMM o
Anderson  ( 1981) ( 2SLS)
o 8 F 10
8
(n (2) (3) (4)
0. 9402 0.9106 ™ 0. 9254™ 0. 9036
(0.0325) (0.0270) (0.0288) (0.0216)
0.2167° 0. 1835
(0.0285) (0. 0206)
1. 0563 0. 5872
(0.4049) (0.1233)
2.5588™ 1. 4097
(0.1999) (0.1824)
1. 4674 0.7781°
(0.4273) (0.2656)
0. 1327 0. 0458
(0.0362) (0.0176)
0. 6093 0. 3043
(0.0638) (0. 0450)
9.9961 7.2375° 5.5420° 7. 1124
(7.7853) (0.2880) (0.2412) (0.2520)
Yes Yes Yes Yes
Yes Yes Yes Yes
R? 0.4323 0. 9059 0.5013 0. 9442
5.399* 9. 099 ™ 25.413° 16. 685
5.438 16. 385 17. 080 11.249
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An Analysis on the Economic Growth Effect of the Integration of
Urban and Rural Development in China

GAO Bo KONG Lingchi

Abstract: From the urban —rural systemto the urban —rural integration development to
promote the simultaneous development of urban and rural modernization is the key to maintaining
the sustained and stable growth of China’s economy as well as building a modern socialist country.
Based on the measurement of panel data from 2003 to 2014 in 28 provinces this paper finds:
(1) There is a two—way and interactive relationship between urban —rural integration and
economic growth in China. In a relatively long time period there exists a two—way causal relation—
ship between urban —rural integration and economic growth. However there is only one —way
causal relationshipin the short term. (2) The integration of urban—rural spatial development eco-
nomic development infrastructure development public service development and ecological envi—
ronment all have a positive spillover effect on China’s economic growth.Compared with the devel-
opment of urban—rural public service integration and eco—environment integration the effects of
urban—rural spatial integration economic integration and infrastructure integration are more ef—
fective. ( 3) The impact of urban—rural integration on economic growth has spatial heterogeneity.
Compared with the eastern regions the integration of urban—rural ecological environment in the
central and western regions plays a greater role in promoting economic growth. Since the economy
growth cannot automatically promote the integration of urban—rural areas the government should
pay attention to classification guidance and explore in line with local characteristics and effective
urban—rural integration development model.

Keywords: Urban —rural integration development; Economic growth; Spillover effect; Panel

Granger causality test



