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Abstract: This paper selected the data of country’s industrial environment and economic from 1997 to 2010,
and the measurement model of industrial waste water, waste gas SO, and industrial GDP was established.
Based on SVAR (Structural Vector Autoregression) model, the impact of relationships between variables was
analyzed, and the results showed that environmental factors had long-term effects on economic factors.

Keywords: Industrial Waste Water; Industrial Waste Gas; SVAR Model; Long-Term Effects

ET SVAR HBMRRMREFTREZFIERIKXFR

N %L F B/, Eow!

B A PR PNE 2 A ES R el T ]

? 3 X RTE 2 BeA BE R b, X

Email: 361552979@qq.com
ek HW: 2013465 H 24 H: BREHEWY: 201346 H29H; FHEW: 201347 H 12H

o OE: ASCEET 1997~2010 FA4E TS K55, @7 TIlEK. KR SO, 5Tk
GDP Hit &AL, FeT-ghikm & H B E(S VARV AL 3 #r 1 A8 8 2 (R A ELE2 o0 &R, 45 R R A
ESUEZD SNSRI AU

S TIBOK: TARBE: SVAR: K

il

M4, GOGE. EHREH AL bR EN .

LU RRESABRYHIR R, IRFKEANSH
IREIR R IR, HA R — Ay 4 2
FANSAK. NS KRR SHERS TR R T
Al NI R RRE RS, N5 ERMNIEE KA
A, BT A dr i AL AR S0 T, B
B, NS BARFIER AL B,
KLU R SR IX — F JE B B A L5 — B
HRIE LS. IR BRI SR RIS R, 2
AT AR B R, AT DLIK B 28 B AR (0 W K Je

40

IORIEBEZE G 25 R BE O 22 TF I R b SR a3 o fR
PR ORI A7 1, BRI R A T
BRI, WA S S TR R, RS HAAA
TR A0 AR SC 2 U e S B OR 97 24 B ) S A ] ¢
(RS auN

A A IRE R N A AR R b AN ] D R ) 5 2%
i, MRATFRGUEATHIIER, AT AR L E ]
P2kt AT T AR A A A
S S TAT N5 R A SIS RIR T R AR R TN

Copyright © 2013 Hanspub



HT SVAR BB A Bi5 G 5 A HF KR A

Ft 2B A R, SR asr kg 53
BfRA . NS ERKCRIKME . IR AZ TR R
WA — R GER,  H AT R R —— R B .
PR AT IR BT IS Y 5 R BF KR R A — & {4
.

2. XHREER

[ 41 2 25 00 T 22 50 H K 5 PR 5 I A ) B0 1T 5
A Lopez(1994)%5 , #R ik i 58 3 1 7 BARSPNIAT R ) T
Y i 2 1 B A T KA B B G R 2= .
Rome(1986, 1990)H1 Barro(1990)254 P A 16 KA 74 rh
IR R R BIY R, S8 7 S K EIR o T 36
BRI S5 5 . Stokey(1998)if 1 @ Barro Hfaj &
AK BRI RIS e 545K, ik,
W BURHIE T — A5 B HObRAE, 7EF B AK 5258
AN N NE K S EZN SIS 52 SN
B2 o Taylor(1994) 57 7 — A5 [EAPR A - il # i)
PR B AL, AT SR, 4 KPR
B IREE 2 N, YRR BRI BT A A 08
i, PRI EG AR . AR, LUK
HEIRSE I 1

TR g WA 7 — AR . YR AR
W, FEZGHU T ERBG, (FARK—# 5 x5t
Ja NIV & B3 S S I, A2 B R EA B A AR 1 AR 3L
o K EREREZH 1996~2002 E3 [F 4 bR AL
W, SEREZFHEKSERKG R K535 R4
15 GHETBE N 1) 6 SRR 55T5 YedB bR 2 R DG R kAT T
SFAG SR . SEUESE ORI, FABEE 2R KB U B2k
KA AKFEE BTG et bn LR Ah o1 7 15 1 i
Hi.

MEL AR FE AT LAE 2, FE TR AR,
HNEFE A 5 AT ML REH TR
Weo ASCRHA SVAR BRI M1 T5778, & T 1997~
2010 K4 E T GDP, 4= Tk /K HHEE A1
A Tl SO, A EAE A i EdE, ot
REIR S L5 2 WA B R, FE L mL)
BEAT T SR AT, A BETEIX — A3 BT R .

3. BRIEMSEIR S A
SR 7 T I T ML K R (BE XTI 4

Copyright © 2013 Hanspub

B TS SO, KR (B X2) AdRtr, L5FRER
EECTO = 1) GDP(A Y)TERTEIR. A SCHHE R
BT EEG RS SRS R . A
8] X B 4500 1997 4E 3 2010 4.

T ITE B, ARSCRH T4 E E B E
(SVAR) MBS 55t 2 ] 38 855 5 28 5% 2 1A) AH L B2 0 5% &
HEAT THEF . Fridgstem & E BAEEAY, IEan A4 FR
BB, e nl DA HRAE Y R 40 N AN 2 [ (1 B
i ) (instantaneous ) 25 #4114 5¢ 2 o 4544 [ £ [ ] A4S Y
(SVAR) ) Y B — & P2 BE b i e 1 BE 080 — o 1) 5k
TG SRR REZ M-SR RTI VAR
B IX — 3o T RS — > VAR B, X
FE B G5 A8 SR K09 e 78 i Bt 21 1 BE LI 5)
ST 2 - 7 ZHERER T o IR T IX AN 5
A, VAR RS B — N, WA BRI
AR A 2R TE G AR

I SVAR BAY T i 5% A AR AR B 1Y) s OC R A2
W FERE . 7E SVAR A LAl FRIA a0 TR X8R
&G MR RIEATER ST A B R, R
WEN R S5AF R R AIMSIA R NS B %57
fift, R FTT 2205 R AR — 20 28 S R X 42 5 A
R EE N,

4. SGESTHT

HET VAR i JRB UK, 3% HOR 13 5 B4

N2 o UL =0 2 B S5 T B [ VAR SVAR
)N:

ryY,=o+IY,_, +I,Y._,+u, (1)

ZHSERE T 108 8 1) G R AL, IFRE N
—ANERRITBE, [ E (uu) =0, R—X AR, FT
DA b T B (1) AT LR IS O AR VAR TE

Y, =T, 0+, 'Y, +T,'T.Y, , +T'y, )

Bo=I,T,, ¢,=I,T,, C=T, &=I,u,
q=Fﬁg,ngE@wﬁzrﬁQJF;yo%ﬁﬁ+VAR
BALRIQ, . o o, C, RFIELQ)EHDHKKR
i1 H SVAR 1340,

S ESERE T, 2 — M nxn JiBE, FIRIES G
BEOCHF AR n(n-1)/2 N S8 B0E NHE . WBLSE
B, JRATTAT DAE IR PR 32 0 22 5% 1) 5 Wi 772 I

41



HT SVAR BB A Bi5 G 5 A HF KR A

1 0 0
WA BT, =|NA 1 0|, 0 FoRAFRAED
NA NA 1
PSRRI B B, NA FORMEIERIIEI . R
Xl
BIFA| X, |- B ok g 2R
Y
1 0 0
I'y=|-13.60187 1 0
—-44.40087 -11.25685 1

SR FET SVAR BRI N6} PR R 2% 5 448 5 110 Jok v i
MR D)ATT Z2 53 R M (g 1),

MET FRT LA, DAV RS R E 5
(IbRIEZE 15 DA R N SN, 5 = S0 J e I B 5
BT R, RE DK SO, HFBCR IR A
FEAR R, PISEVUHIRIER 1, R E T4 8 GDP
ISR DB IZET YR [FIEE TR S SO, HIHEK
FXT R B Dk PR K B HEBCR B2 T 46 BB T A
FERARTR, Xk E E SRR L) GDP 52
AR R T A1) GDP 52 3 Tl K i HER
ATV SO, HIHEBUR 952 W0 = K Ak
(1, 52 H BRI BN 1 .

MR 1 AT L H T PR K AR (e h 2 Bk
HH SRR, B2 8] Tk R SO, FIHEE

Response of X1 to Structural
One S.D. Innovations

Response of X2 to Structural

One S.D. Innovations

Response of Y to Structural
One S.D. Innovations

[——Shockl ——Shock2 —Shock3)

200 16000
160 12000
120
8000
80 / f‘ A
N / A \
) 40 = e AN A
AT . 4 ST \ / \ / \
- B ——— - - -
2z g
i) 3 4 5 6 7 8 9 10 1= 3 4 S 7 8 9 10 i 2 34 5 6 7 8 9 10

[——Shockl——Shock2 —Shock3]

[——Shockl —Shock2 —Shock3)

Figure 1. Impulse response between environmental factors and economic
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Table 1. Variance decomposition between environmental factors and economic
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Variance Decomposition of X1:

Period S.E. Shock 1 Shock 2 Shock 3
1 8.657055 100.0000 0.000000 0.000000
2 12.78678 86.69108 12.81523 0.493686
3 16.40028 88.03501 11.66489 0.300104
4 18.03550 88.61096 10.76187 0.627178
5 18.58827 88.07648 11.12661 0.796907

Variance Decomposition of X2:

Period S.E. Shock 1 Shock 2 Shock 3
1 140.1863 70.55477 29.44523 1.85E-29
2 239.1210 85.69674 12.85787 1.445388
3 279.0664 86.79134 12.11169 1.096963
4 293.5764 86.48410 12.11757 1.398327
5 296.6813 86.59965 11.99006 1.410284

Variance Decomposition of Y:

Period S.E. Shock 1 Shock 2 Shock 3
1 4807.258 12.65162 3.172964 84.17542
2 6439.637 36.44949 16.55409 46.99642
3 11483.79 53.69845 14.73998 31.56157
4 15245.11 67.43448 14.32108 18.24444
5 20304.85 68.15583 14.62123 17.22294
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