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Abstract

Over the past hundred years, led by the CPC, generations of the Chinese people have
persevered, progressing step by step from a subsistence standard of living to piecemeal
prosperity, then to moderate prosperity throughout the country.

The realization of moderate prosperity is a glorious achievement for the Chinese
nation. Once subjected to oppression and humiliation, China now stands firm among the
nations of the world. This represents one significant step closer to the Chinese Dream of
national rejuvenation, and testifies to China’ s historic transformation —from standing
upright to becoming prosperous and growing in strength. This achievement reflects the
Chinese people’ s aspiration for a better life, and their indomitable will to surmount all
difficulties and challenges on their way forward. It has boosted their pride and confidence
in the nation, and inspired further endeavors on the quest for national rejuvenation.

The realization of moderate prosperity is a remarkable achievement by the Chinese
people. From difficult beginnings they have made both material and cultural progress,
moving forward with full confidence along the path of socialism with Chinese charac-
teristics. The creation of a moderately prosperous society epitomizes their ingenuity,
diligence, commitment to progress, and determination to pursue their dream and effect
change for the better. Their living standards have improved markedly, and they have
stronger faith in the path, theory, system and culture of Chinese socialism. The Chinese
people are industrious, courageous and honorable —a great and heroic people.

To document China’ s journey to moderate prosperity and to share its unique expe-
rience in modernization with the rest of the world, the Chinese government is releasing

this white paper.

Key Words: China;Poverty;Prosperity
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Pe 2-2: Mexican Hat Wavelet
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\begin{figure} [htpb]
\begin{center}
\begin{tikzpicture} [>=stealth]
\draw [->] (0.3,0) -- (1,0) -- (1,0.6) -- (1.5,0.6);
\draw node at (0.3,0) [left] {$v(t)$};
\draw [->] (1.5,0.6) -- (5, 0.6);
\draw node at (4.3, 0.6) [above] {$c_{jk}$};
\draw [->] (1,0) -- (1,-0.6) -- (1.5,-0.6);
\draw [->] (1.5,-0.6) —- (5,-0.6);
\draw node at (4.3, -0.6) [abovel {$d_{jk}$};
\draw node at (1.5,0.6) [right,rectangle,draw,fill=white] {$\langle
v(t) | \phi_{jk}(t)\rangle$};
\draw node at (1.5,-0.6) [right,rectangle,draw,fill=white] {$\langle
v(t) | \psi_{jk}(t)\rangle$};
\draw (5,-1.2) rectangle ++ (4.2, 2.4);
\draw node at (5.5, 0.6) [right] {$\sum c_{Jk}\phi_{Jk}(t)$};
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P¢ 2-3: Mexican Hat Wavelet

\draw node at (5.5, -0.6) [right] {$\sum\sum d_{jk}\psi_{jk}(t)$};
\draw [->] (8,0.6) -- (8.5,0.6) -- ++(0,-0.3);
\draw [->] (8,-0.6) -- (8.5,-0.6) -- ++(0,0.3);
\draw (8.5,0) circle (0.3) node {+};
\draw [->](8.8,0) -- (9.8,0) node [right] {$v(t)$};
\end{tikzpicture}

\end{center}

\caption{ & # /& o # & /N K & R}

\label{fig:dwt_idwt}

\end{figure}

WOom®) S epbn(t)
v(t) —‘: d ;-I}H v(t)
(0(t) (1)) S5 i

Pl 2-4: BIUD B RS/ B Ak

1F12-5 2 faj B RE I () 7R 3o

\begin{figure} [htpb]
\begin{center}

\begin{tikzpicture}[->,node distance=7mm and 5mm,>=stealth,
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mn/.style={
rectangle,
draw=white
3]
\node (LR) {$L"2(R)$};
\node (VJ) [right=of LRI{$V_J$};
\node (VJm1) [right=of VJ] {$V_{J-1}$};
\node (WJm1) [below=of VJm1] {$W_{J-1}$};
\node (dots) [right=of VJm1] {$\cdots$};
\node (V1) [right=of dots] {$V_1$};
\node (W1) [below=of V1] {$W_1$};
\node (VO) [right=of V1] {$V_0$3};
\node (WO) [below=of VO] {$W_0$};
\path (LR) edge (VJ)
(VJ) edge (VJml)
(VJ) edgel[in=150,0ut=330] (WJml)
(VIm1) edge (dots)
(dots) edge (V1)
(dots) edgel[in=150,0ut=330] (W1)
(V1) edge (VO)
(V1) edge [in=150,0ut=330] (W0)
\end{tikzpicture}

\end{center?}

\caption{ % 4 ¥ o #7 = & H}

\label{fig:mra}

\end{figure}

Pl 2-5: 25 B B bl
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BZE XEWRSIIRNETR

3.1 5|5

[ Sims (1980)" fITQIPE T ARG, VAR BIRUE SO THR 25288 2
AWM TRZ—, EnLANR RGN Z AN LR Z SIS KR . RMZE T ]
F S B R ) e 3 v 4 22 BOR Al 2 B T UL S Y VAR BELS H £5E

Xt = Althl + e + Apthp + €, (3‘1)

H AT E A B IR AR T7 VA 3 2 ik 2e: (1) Wi (time domain)
TR AKX A% (autocorrelation) HYHRG BEMERL; (2) Hk (frequency
domain) LT JEIHIIA (periodogram) FAGHG . WIRT5IA M —HEmS 1] F751) A 2]
Z YEI R P R R ZE I TR P81, RO A G R g ) 95 R, K
153 B AP R I 7 YR AR A SMIT IS A I BAR

Hosking (1980, 1981a) 21130 e HC A ™ 2 460 [l 5 ARMA FE2 4 #0065 78401
RIS B HiTHU A R 22 e ST me BB P 9 A O -

Hy:T(1)=---=T'(m)=0+ H,:3he{l,...,m} st.I'(h) #0,

Z 4 portmanteau K E G T E AN

Q8P = 3 T (W O)F (1) (0)) 62)
h=1
il .
1 Al oa ) R
QP =n’ ; — (I ()EH ()L ()T (0)), (3-3)

3.2 Z4% portmanteau {£3%

B Ch= T Xy ek WIS h R B R, L
em = ({vee(CD)Y, ... {vee(Cpn) ') s RHERIE, 5o HYUTIE ST T /(60— 00)
I i, K AN ANT o8 AR B2 B, ST BT T
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SV b S EW AT BEE SR

.

MY 3.0 X TFSHES P EZEN 0 € © C RT?, FHFLTH [ — Az — - —
ApzP| = 0 HRER AR BRI T THT A1

e 3.2, 774 v > 0, FEFRGTRE {e} R S350, (ae(h))?™ < oo PLK

||€t||4+2u < 0, ;H\:I:P?

ac(h) = sup |P(AN B) — P(A)P(B)), (3-4)

A€o (ey,u<t),BEo(ey,u>t+h)
2o 1 o-IREREL el = (Blle|N)"" 43 L, 155

B 3.1 BT 1R PR VAR B B 32 4 CH e SRl
AR E AL & FROEI T 4P, S 3.1 R 3.2 LM, Francq &
Raissi (2007)“ §iEB 0 5/~ Feflivt 0, WHE IR IE 2401

Vi, — 05) & N(0,V), n— oo, (3-5)

3.3 FEH MR EBZERNS AN BRBAZNRGLER, MR
SHPRIEEHERESRBBEMNT R4, HARINEEHNEER
RE
N, AT A PR TRR R A IR

3.3.1 #hRFEHINNBBYE. BNSHNNT BB ZNRGSR, RMIFSH
HRIEEMERSRBENT &4, RARMNBEHZERRE

X7, FATGINFNREENUINEL B BIERRE] 25, (A AT i 22 3R

o S M TREARAR (X0}, R 4LER, YR 2EE N 1 sy
[ 5 A BENLR ) {w, .. wi} e HHEE 07

N 1 . *
0% = arg min tz_; w; €, (0)e ().

« 575, iU bootstrap B EFFIR & = (07), THEH T B X =
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B KRB R

L e WA BRI I 2

1 n
s * ~k k!
I'2(h) = n E Wy € €4_ps

t=h+1

& 4 = ({veell2(1)]Y - {vee[: (m)]} ), 5
A* = V(i = ).

3.3.2 $hRBEVLINA B BhiZBI R PREFEARRE

AT AL TANE () BEYLINAL E BIER portmanteau K 355 11 5
QLEP FEHBRFEARFIEIL . H LBYXY (LBEXY) LR i ib 4o v il S th AN
(43H) BENUINACE Bhvkr=E , S R =AM 7

(1) LBY,: FHEAR H X, 210
(2) LBIAC: FAES A7 ik fbit S, sRC) Bartlett H iR %K

(3) LBYRP /LBERP: 51 it kh 23 )9 wild bootstrap PA 5z Smeekes & Urbain (2014)!!
H 4 Bk wild bootstrap 74, NS T AR,

() BHBERE RN 1
(i) AER— M7 [ AR RISEN 0, J7 220 1
(i) AP EREPLE S { X7 e,
X; = {0 X © I + 6,
;H\:Elj Xg = le — .= ij+1 = 07 én o %:J: {Xt*}?zla ‘LT%:*HEZE/‘J%Z
WE it QF

G(v) EEHR Gi) ) Gi) K %, 55 {QRY, .. Qi N, s {QEM K,
B QLB A2 JE B T I 2340 .

FeAr 153 B PA T PUAS VAR(L) R p = A 2l
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BRI 1. — 4k VAR(1) iz

0.3 0.1
Xt = thl + €t.

0.2 04
B 2. 2R VAR(D) BERY

0.3 0.1
X = Xii+Gy G=6061 06 o
0.2 04

Hiwr ¢ /2 Shao 201D i MS 2 4EY i . EANZEEFS, (B 51T,
PRI AT A AN R BEDLINAYL B BINEARE] Q)7 A ailn FHE .

2 3-1: AbRBEHUIMAL A BhIL 255K 1
B 1 25K (%)

a = 5% a=10%

n R RE\m 2 3 6 12 2 3 6 12
LBX 50 38 40 42 96 90 88 84
LBHAC 1.7 1.0 03 01 62 37 17 05

100 oxew  Exp(D) 48 42 41 38 98 92 10.0 10.2

" Bernoulli 44 34 32 27 82 92 179 84
LBX 50 47 47 48 94 102 91 95
LBHAC 30 27 1.7 09 89 73 53 39
500 | pvew  Exp(1) 48 47 43 42 96 103 86 85
™ Bernoulli 49 46 42 35 90 96 85 86
B 2 (2 557K (%)
a=5% a=10%

n ORI RE\m 2 3 6 12 2 3 6 12
LBY 172 142 114 85 275 205 166 116
LBHAC 04 03 01 00 31 26 08 03

100 oxew  Exp(l) 50 50 29 22 129 120 87 7.4

" Bernoulli 34 38 24 1.2 10.6 86 6.6 5.2

3.4 ZEFRBIF
FATH VAR BEALUL £ SEE 52 GNP ST %
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real GNP growth

-

o~

o -

Lo
v

q‘_

T T T T T T T T
1950 1955 1960 1965 1970 1975 1980 1985

year

unemployment rate

W

o -

4 & 8 10
TR

T T T T T T T T
1950 1955 1960 1965 1970 1975 1980 1985

year

Pel 3-1: SCIE] 1951 455 2 ZR)E 21 1985 4255 4 2Ry chn GNP B KL adn &k
L& EIps e

K H Mainassara (2012)® s 152 22 U AH SEHAESR ST ) VARMA A8 %
IERY) AIC #EN] AIC), EHL VAR BHUF . F1)H T AICy FEA [EIBTECT 1 BUE .
MEF T PAE H AICy, BB AR 3, X RIS 8 H ST VARG) Ul A4
FAATH

SRJG , I FRATTHE B BT BEAL AL bootstrap J5 ¥ portmanteau #5645 1
BB A T ISR AR A VAR B RERS 75/ LA S 8, A
LR TTEANT R WY VAR BAL, B DAK T B 1k B EE A i KU, FRAT T
% VAR(2) fil VAR(1) BB B8 S8 L& 8 . 78 5% MR ikT T, 24 QLP
I AR R 7 M B 95% 4Bkt , AT p*° FoRad iRy p (. i p"™Y (®)
1 p"W B GBI IRIGFE B w; 431K H Exp(1) FAZFI 1AM 2 BED LI
bootstrap J5¥£3K15: .

3.5 EIEEEA
SIBE 3.1, B REALE xn, R 3.2, FROTA
(1) 0 — 0y = 03(1);

~ 1 n B
(2) \/5(9;; — 60) = —n Zt:l w;‘EZIZ,Zt X e+ 0;(1)
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UEW.

() MRS NREFEEN vec(ABC) = (C" ® A)vecB, FATH

0 — 0y = ((ﬁ)*ZZ ® 1) vec( Zwt €&2y),

(3-6)

RLNGIHE 2.1 AIEAEAE, A bootstrap Z5[E] HHiz I DI HL R RAGE, W]

PLES
> (wy = 1)eZ] = 0(1),
t=1

R T FEDA S E(e X)) = 0,i> 1, A1

— Z &2, = E(e.Z}) + 0,(1) = 0,(1),

Hi1t 3-7) #1 (3-8), W%

1 n
- Zwt €z = Z —DaZ;+ - > ez =o3(1).
t=1

t=1
itk (3-6). (3-9), SLEMEH: 07 — 6y = 03(1).

(2) f= (3-6) fll vec(AB') = B® A, FANH
\/ﬁ(é; — ) = ((222 ® ]d Z wiZ; @ €.
i1 Francq & Raissi (2007)™ [ 2 GERR SRR, Af5

\/_Ztht@)et \/_ZZt®€t—>N(O %0),

o0

HitXg= > cov(Z @ e, Zip, @ €-1)

h=—oc0

H15X (3-10)PA K Slutsky 2, FATH

NS \/_ZthZZ,Zt @€ + 05(1).

20

(3-7)

(3-8)

(3-9)

(3-10)



AALHAE Windows, Linux, Macos -4, Texlive 2021 FilliiE .

AR A B AR RRCAS B Bl -, BT 2021 Ja L2 AR SRlag S0
B 2% T A word % pdf /D HRR TAFE S0 B . R A i 25467
EAL IS

A AT [F) R B £ zhong2016@xmu.edu.cn

21



22
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Bt

£

B 1: A e ARBsinE sl o fif

AR EGRsh Siish KD Eiish
[Ep > A w= I ES

1930-1934  0.529 0.214 0.237 0.078
1935-1939  0.503 0.213 0.221 0.069
1940-1944  0.461 0.220 0.179 0.061
1945-1949  0.415 0.271 0.107 0.036
1950-1954  0.373 0.306 0.049 0.017
1955-1959  0.348 0.302 0.031 0.016
1960-1964  0.360 0.307 0.029 0.024
1965-1969  0.388 0.304 0.053 0.030
1970-1974  0.409 0.300 0.077 0.032
1975-1979  0.460 0.305 0.125 0.030
1980-1984  0.475 0.262 0.184 0.029
Nl %

1930-1934 14.571 5.900 6.521 2.151
1935-1939 14.161 6.001 6.214 1.946
1940-1944  12.923 6.186 5.026 1.710
1945-1949  12.282 8.034 3.179 1.069
1950-1954 11.501 9.443 1.522 0.535
1955-1959 11.111 9.622 0.977 0.512
1960-1964  11.604 9.889 0.930 0.786
1965-1969  12.085 9.478 1.660 0.947
1970-1974  13.030 9.567 2.445 1.018
1975-1979  14.675 9.736 3.985 0.954
1980-1984  15.143 8.364 5.867 0911
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