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(0.001) (0.001)
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Johansen tests for cointegration

Trend: constant

TR ZIRA A F B B — BT AR
el . PR B 4 Ml R A 2Rl R ol 4
Lt b, I i B AR

Number of obs=25

Sample:1975—1999a Lage=2
maximum parms LL eigenvalue trace 5%
rank 12 61.034 701 statistic critical
0 17 73.108 39 0.619 36 38.473 3 value
1 20 78.588 24 0.354 92 14.325 98 % 29.68
2 21 80.271 357 0.125 98 3.366 2 15.41
3 3.76
x4 TEFEHHEKLRE
Selection-order criteria
Sample; 1977—1999a Number of obs=23
lag LL LR df p FPE AIC HQIC SBIC
0 94.321 9 7.1e—08 —7.941 03 —7.903 78 —7.792 92
1 114.066 39.489 9 0.000 2.8e—08 —8.875 32 —8.726 32 —8.282 89 %
2 124.197 20.261 9 0.016 2.7¢—08 —8.973 63 —8.712 89 —7.936 87
3 134.904 21.414 % 9 0.011 2.6e—08 % —9.122 07 * —8.749 58 % —7.640 99
4 141.061 12.315 9 0.196 4.4e—08 —8.874 88 —8.390 64 —6.949 47
Endogenous: D. Insy D. Incx D. Inlr
Exogenous: __cons
%5 Hhure
Cointegrating equations
Equation Parms chi2 P>chi2
_cel 2 115.132 2 0.00 0

Identification: beta is exactly identified

Johansen normalization restriction imposed

beta Coef. Std. Err. z P> |z| [95% Conf.Interval]
cel
Ins
sy |
DI1.
Incx ~
DI —4.103 068 0.865 905 9 —4.74 0.000 —5.800 213 —2.405 924
Inlr ~
D1 2.090 99 0.285 771 2 7.32 0.000 1.530 889 2.651 091
_cons 0.099 089 9
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EAl HERQEEKRE

RAl REETHHERE

Jarque-Bera test

Equation chi2 df Prob>chi2
D2 _lInsy 0. 913 2 0. 633 52
D2 _Incy 1. 315 2 0. 51811
D2 _Inlr 0. 113 2 0. 944 99
ALL 2. 341 6 0. 885 80

Skewness test

Equation Skewness chi2 df Prob>chi2
D2 _Insy . 465 26 0. 866 1 0. 352 11
D2 _Incy —. 500 42 1. 002 1 0. 316 91
D2 _Inlr —. 054 41 0. 012 1 0. 913 35

ALL 1. 879 3 0. 597 82

Kurtosis test

Equation Kurtosis chi2 df Prob>>chi2
D2 _Insy 2. 783 0. 047 1 0. 82823
D2 _Incy 3. 5599 0. 313 1 0. 575 56
D2 _Inlr 3. 318 3 0. 101 1 0. 750 25

ALL 0. 462 3 0. 927 19

RA2 REEBEXERE

Laqrange-multiplier test

lag chi2 df Prob>>chi2
1 4, 702 9 9 0. 859 40
2 5. 8247 9 0. 757 33
3 10. 597 9 9 0. 304 28
4 11. 510 6 9 0. 242 32
5 7. 027 8 9 0. 634 54

HO: no autocorrelation at lag order
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The Impact of Innovation on Unemployment in Japan

in the 1990s from the Perspective of Capital

XU Yue-lei

(Institute of Japanese Studies/Center for korean Studies, Liaoning

University, Shenyang, Liaoning, 110136, China)

Abstract. Stabilizing employment is one of the important goals of macroeconomic regulation. Based on the

theoretical framework of “Das Kapital”, this research analyzes the mechanism of how innovation influences

unemployment, and tests it through co-integration analysis. The research results show that there was a

positive correlation between Japanese innovation and unemployment in the 1990s. Innovation has not effec-

tively reduced the unemployment rate. This shows that the increase in the overall capital organic composi-

tion of the industry and the negative effects of innovation leading to industrial upgrading have a greater

effect on the unemployment rate than capital accumulation, new products, and new industries have. It pro-

vides certain enlightenment for China to strengthen the employment priority policy.

Key words: innovation; unemployment; Japan; co-integration analysis; Marxist political economy
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