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1
Tab ke 1 Themacmweconan ic data n Ch ma Uni 100 m illion
Y C 1 Y C 1
1978 3 605 6 175 1 1377. 9 1992 27 565 2 13 000. 1 10086 3
1979 4092 6 2 01L 5 1478 9 1993 36 938 1 16412 1 15717 7
1980 4592 9 2 331 2 1599 7 19U 50 217 4 21844 2 20341 1
1981 5008 8 26279 1630 2 1995 63 216 9 28 369. 7 25470 1
1982 5590 0 2902 9 1784 2 199% 74 163 6 33955 9 28 784 9
1983 6216 2 3231 20390 1997 81 658 5 36921 5 29968 0
1984 7362 7 3742 0 2515 1 1998 86 531 6 39229 3 31314 2
1985 9076 7 4 687 4 34575 199 90 964 1 41 920 4 32951 5
1986 10 508 5 5302 1 3941. 9 2000 98 749 0 45854 6 34842 8
1987 12 277 4 6126 1 4462 0 2001 108 972 4 49213 2 39769 4
1988 15 388 6 7 868 1 5700 2 2002 120 350 3 52571 3 45565 0
1989 17 311 3 8 812 6 6332 7 2003 136 398 8 56 834. 4 55963 0
1990 19 347 8 9450 9 6747. 0 2004 160 280 4 63833 5 69 168 4
1991 2 5771 4 10 730 6 7868 0 2005 186 700 9 70906 0 79 559 8
By = 0.2237 By = 0.484 7
’ ' m(*)
’ : 2 6 1 m
:
GoCov Con I ’ 2 ’
sk e e ’ 1 0237 1
4000+ 4000— ’ 04847 :m
(= L= 26 ) B, | ,
B,
2 1980— 2005
Table2 Results of he estinator of he nonparm etric functin for consum ption equation in 1980— 2005
m m m
1980 Q1717 1989 0419 6 1998 1 816 2
1981 Q176 4 1990 0 540 4 1999 19752
1982 0 1851 1991 06111 2000 2 1115
1983 0 1953 1992 0 644 2 2001 2 2182
1984 Q2075 1993 0 809 2 2002 2 48 4
1985 0 2216 1994 1107 5 2003 2 6521
1986 0 2568 1995 15685 2004 29240
1987 Q 3280 1996 17650 2005 318 2
1988 0 3733 1997 1716 0
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Theory of variable bandw idth estin ation for sem i-param etric sin ultaneous e-
quations econam etric m odels

YE A zhong, WU X ang-ba HUANG Zhigang
College ofM anagemen} Fuzhou University Fuzhou 350002 China

Abstract Econanetric sinultaneous equation models play an mportant role in mak ng econanm ic policies an-
alyzing econam ic struciure and econam ic forecasting This paper presents an estmaton method for seam i-para-
melrc sinultaneous equations econanetricmodel A local linear estimation w ith variable bandw dth was used
with instrumental variab ks when all variables were randan. A bcal lnear estmation method for sem i-para-
metrc single equation modelwas canbned w ith the traditional nstrun ental variabk method for smulianeous
equatbns model The poperties under lage sanple size were stud ed by using the asymptotic theory The re-
sults show that the estmators of the parameters have consistency and asympiotic nomality and heir conver
gence rates are equal to n'”. Further the estin ator of the nonparam etric finction has the consistency and as
ymplotic nomalily n nterbr ponts and ils rale of convergence is equal to the optinal convergence rate of the
nonparam etric functbn estin atbn

Keywords san rparanetricmodely bcal linear estin ation instrumental varab le estmatbrny  variab le band-

widh estmatbn;, asymplotic nomality



