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Abstract

The research of the interactive relationship based on the
VAR model between the prices of pork, soybeans and
corn in Guizhou, provides reasonable reference to make
effective policy of adjusting pork price regularly, and
establish the necessary warning system for the
production of the pigs. The article take the example of
the prices of pork, soybeans and corn from August 1th,
2014 to April 30th, 2015 in Guizhou uses the Vector
Auto regression model, and through the impulse
response function and the variance decomposition and
other methods to systematically analyzes the mutual
influence between the prices. The results shows that the
pork price is influenced most by itself, but it is
influenced relatively less by the prices of corn and
soybean .The prices between corn and soybean have
interactive effect but the degree is small. Finally, we
propose method to maintain the stability of the pork

market price in Guizhou.
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Null Hypothesis CJAE3) : F-Statistic ~Prob. Z51
LNSP does not Granger Cause LNCP 2.6213  0.0162414
LNCP does not Granger Cause LNSP 3.4838  0.00214Fi 4
LNPP does not Granger Cause LNCP 1.1389  0.33804%32
LNCP does not Granger Cause LNPP 3.2760  0.00353H%¢
LNPP does not Granger Cause LNSP 2.4426  0.0242414
LNSP does not Granger Cause LNPP 2.2084  0.04074F 4
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3. BAME (LNPP) W5 ZEAMER

31 S.E. LNPP LNCP LNSP
1 0.015768 100.0000  0.000000 0.000000
2 0.020982 99.78078  0.065412 0.153803
3 0.024770 99.05765  0.233751 0.708602
4 0.028185 97.09087  0.717014 2.192121
5 0.031784 9637992  0.869243 2.750832
6 0.034802 95.56684  1.358315 3.074845
7 0.037327 9530518 1.262603 3.432220
8 0.039527 95.15046  1.162685 3.686859
9 0.041516 95.10900  1.066361 3.824635
10 0.043345 95.06026  0.980646 3.959090

743

29/09/16 1:59 PM



Risk Analysis and Crisis Response in Big Data Era (RAC-16)

F 4. KGHMHEE (NSP) MHEHMBLER

i) S.E. LNPP LNCP LNSP
1 0.015768  0.113207 2714917  97.17188
2 0.020982 0371722 2934739  96.69354
3 0.024770  0.280273 3.753315  95.96641
4 0028185 0.236248 3.410947  96.35281
5 0.031784  0.215249 3.361553  96.42320
6 0.034802 0.612736 3.838797  95.54847
7 0.037327  0.783348 4.540032  94.67662
8 0.039527  0.943202 5.359384  93.69741
9 0.041516  1.077170  6.340085  92.58274
10 0.043345  1.249059  7.383079  91.36786

#5. EXRMIE (NCP) M ESEER

Period S.E. LNPP LNCP LNSP
1 0.015768  0.313942  99.68606  0.000000
2 0.020982  0.505506  98.60627  0.888226
3 0.024770  0.415392  98.30362 1.280988
4 0.028185  0.388125  97.79824  1.813634
5 0.031784 0350758  97.30462  2.344618
6 0.034802  0.397103  97.45510  2.147798
7 0.037327 0379707  97.36185  2.258442
8 0.039527 0358373 97.30752  2.334111
9 0.041516 0340087  97.23994  2.419972

10 0.043345 0325222 97.06322  2.611562
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