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An analysis on the price gap between domestic and imported
rapeseed and factors influencing its fluctuation

WENG Xin-gi, ZHU Zai-qging”
(College of Economics and Management/Hubei Rural Development Research Center,

Huazhong Agricultural University, Wuhan 430070, China)

Abstract Based on time series data during 1993 — 2013, using VAR model, factors influencing the price gap between
domestic rapeseed and imported rapeseed were analyzed. These factors are production cost of domestic rapeseed, the
exchange rate of RMB Yuan to US Dollar, petroleum price in international market and the supply and demand of Canada’
s rapeseed market. With the method of impulse response and variance decomposition, the impact effects and factors
made on price gap between domestic rapeseed and the imported rapeseed were further analyzed. Results showed that:
1) Long-term equilibrium relationship existed among the four factors that production cost of domestic rapeseed, the
exchange rate of RMB Yuan to US Dollar, petroleum price in international market and the supply and demand of Canada’
s rapeseed market;2) Exchange rate appreciation of RMB Yuan to US Dollar and the rise of production cost of rapeseed
in China made the price gap between domestic and imported rapeseed widen rapidly. This two factors had strong
effects on the price gap fluctuations with the contribution degree are 27% and 11% ,respectively;3) The supply and
demand of Canada’s rapeseed market and the fluctuation of petroleum price in international market had weak effects on
the price gap fluctuation between domestic and imported rapeseed with the contribution rate are 2% and 1%,
respectively. In conclusion, the cost of rapeseed production should be reduced by means of increasing the mechanization
level and the scale of operation of rapeseed production,and the per unit yield of rapeseed production should be raised
by way of agricultural technology progress. Meanwhile,in order to control the price gap fluctuations within a reasonable
range,some efforts should be made to reduce the impact of exchange rate fluctuations on rapeseed import.

Keywords rapeseed; price gap; factors affecting the fluctuation; VAR model

Wk B . 2015-06-23
EEWH . BRI FH A MR GH 3O #1% LI (CARS-13)
—fE#F . HER LR A E-mail: wenxingi@139. com
WIRMEE - KRB B FE AR S Bl 7 lk & e i 5% . E-mail : zhuzq@ mail. hzau. edu. cn



162 RIS N O S

2016 4 55 21 &

T SERF IR TR A ORHE Y 2 R ST
) 32 R, 2 AR R B K R R & AU
2001-—2011 4F, 3% [ 3¢+ il 1 2% & o5 & A Y
25. 40, SERFRITE 9 it o SR 32, 900, Tl SRk
M 1 fi R e et R L £ Y ) 4 56RO i A
EHFEMS BAE R L., 2004—2013 48, % [F=3H
SR IR 776,106, 1F 1R R B s R E O
2%k 4% 48 K 55, 8%, [ 77 Il 3%k M A% 1 K
78.9% I E M =K 353. 100, E R SR AT S i1
THISREAF“ A% EIHE [n) B A 2 W s TR I SRk A 7
B 147, 7 060, WK R B 3 = 1 7 0 SRR
B MR s N BT S 3B L R THE 25, 200, FHE
AP, [ IR S S OO SR AT I 22T RS 1
WHSEAFAE T A LT N RTE A I SR i
BN Z W AEAE B R N AE R R 7 73R E A YR &
PSR T W AT 757 AW R s iy NS Al /87 S o] (M oY |
T R JLF- 2ok A 3 0 ST ISR A B G
REREEHMEY ML BRI ERRIA .
I 9% ] 7= 3 SR E 5 2E 11 3 SRR H 22 08 B D IR L D
By A S FLRE i DR 2R T PR 5 R Y R AR 7 R AR
eIk EoRHE gt s 2 xR, BA Ty E
1 X,

L m i 22 A R G RO . & aES &
J& 20 21 (Organization for economic cooperation and
development, OECD) ™ 2 45 $2 1 e 72 5 22 4% %
Ji kAR IR LA S 3 L 5 e 2 R AR A
TS5 B0 A5 b A 22 19 A% 338 27 . 45 H R R v [
G R Bt T 28 AR () 11 S5 30 B A 25 B R 58 A i
ROV 2538 . Melyukhina™ | it FHARATE WA i 1
W45 . Barrett'" iz il OECD ) # 22 4 fift )7 ik 38
FEAM BUFR T FE  5 E BR AN A A% 388 2800 SRt i 22 48
SR VEH A 5E R BH - 1B A b B0 X [ B e
w7 A S 38 A AR M B S TR e i [
A7 E S o T IXOR I R AT B AN R AN SE A Y L BT
LA Wil A 22 I8¢ 2l 19 52 B ORS00 11 78 5 A 3 11 i
. Tangermann"™ W TA Ay L5 (40 & Bl X #r 22 48
BN AR TRICR SR DL SO A 7= i i B A0 & Sy E T EE
WA FEE M A% . Liefert™ 78 OECD 4 22 43 fif J7 1%
el bk — 20 HE S R 09 M 22 00 i O B L DL
it 1997—1999 M1 2001—2005 4F AR P Hr & I
2 R B X S e AT ORI W (A0S 58 3 T 3 R L
Can & Jo i HE Al e ) 2 S B 2 s ny £ %
S,

[ R4 A 220858 FEEF MR T 2 71—
S H B R IR E AR = R 2. E R AR
3RV T 3 FE AN ] i 1 7 5 A A 22 7
A DR B R . HE FR A AR B 19782000 4F
F [ 2 A A A% S T PR A B 22 L R 5T
T A TR [ B SR 5 A A% SE A g ) R
XI55 ¥4 S0 S o ST K T 2 LR 25 5 0 E i
TORBEHREHH OB AR KM ESHOZ
) YOG 2R o ol e 0 B3 3 [ ARl S 3 K ) 42
WEFRA = A 26 . F BT HCBCA S2m 7 1 2 Fh i gk
b 37 H5 K 19 97 ¥k J2 OECD 4 2R 7 32 #5453 ik
(Production support estimation method, PSE) fi i
R T WA 258 SRRk Horh PSE 43 1l 5 th
& A3t (Market price support, MPS) il i 52 %%
F AT MPS i iy F 52 it 3 il 3 b A 7 o A
i 55 101 55 A0 M8 Z TR0 Af 22 A BSR4 i BT 5 1 S 1
T4 20 FIAN BN AR 5 B8 45 A P I (S i o
MPS 2 i WIAFLE T 7 - B, %5 MPS SR i, DA77
FoOR . B0 A 6 AR BEAT WU L A e E RN L 5F
PRV R WA AN G2 I OECD Rl BUR 30 12 43
A T 1994—2003 4, 2000—2006 4E F1 1993—
2010 4 F [ Rk BUR S FF A D5 285 2R A% Hh A [+)
I 3 e 4% 52 (MPS) K S 45 78 22 5, 1993—
1999 4%, MPS Sy 47, BVH [ 32 2™ i [ P4 A 4% 11K
F B BR A 4% 5 2000 4F LLJS  MPS JyiE . B3R & 3= 2
A7 it B A T I B O A A LR T 3 A DR
F“Hras B 4

O A S g A BIF 50 4 b 45 1 5 L (BT A el ik
Z Ak 1) [E AME i 22 53 i J7 1 Koz AR ARGE BFSE
R T2 A ] G o 7 i 1 52 S /N T T R [
A7 A [ B 52 2 o 5 R . 2) [ P90 T
IR 53 AT 22 57 A= 8 i PR LA B st F 5 3R AR Il S
FpKF- S TR HEAITFEAR 7 i i 22 4 R G2 B 43 BT i 22 52 i)
PR 2% % i 22 g sl g e o OB AN RR B . 3D A 32 I
I 73 BT 22 T DR S73 A 7 dils  22 0] R 1) R T X L A
Fhge = ah i 2 AT W SE . 5 T b, A B 5 AR [
55 HE 190 SR 04 B 22 U 2 5 e DR R AT A 3R )
Br, 2k T 1993—2013 4E ) 8] )7 51 B 48 . i3 ] VAR
H T 37 2% DR 2R 0 1 77 9 S 5 0 11 9l SR 22 1
S 5 ) FH Dk v ) 8 0 5 22 3 k5 S AR AS TR R R
B 7 3l SR F 5 R 13 SRR H 22 D 3 Y et 2800 N
FEIE



573 FEIR G B ISR 5 2R il SO A H 22 K OHE Sl s e R R A 163

1 EFHEfF5#HO
H 0 E &

1.1 EFHEFSHOBEFHNERRRE

AR B TR RN DNE: G IRR DRI P S e
FHAE PRI SERE 5 2 A& AR IR S B D0 RS ISR 1t
PR R LB 25 T SR IS RS 7 AR B T ARl
A2 U 2 ORI B 3Kk Al 5 3) 28 3l 3K ]
BB 5 TSR N T, AE I o R L A PR
P © AT 1 Lt L 55 3 ) 45 B8 IR BEAE 7 I SRR 4
SEAF T S CRIAR 7 A 7= M #6525 v ) 7 5 o )
PR T 54715  $2 b SRR 46 B2 1T 30 % B 4
AT

3 [ il SR A E 100 ok YA 2 A b B R B —
DR F R R L HL S REE Y 90 %6 L T R AR
F 5 TR 1 1052 DU SRF A A AR 2 10 3 Sk
B o I R SR AR AR A b 97 3 ) A

i S FF R = R B R

B LR A 70 SR L H I SR 1 A0 (R AR P A
M) IS 25 SRR S R Il SRR 8 1 RRE R
1490 S 12 i 2 v 5 S SR A B L A ik
BN B 1 e

FI AT I Al 32 RF oK (9 OECD | PSE 3%
Wi G S (R MPS) , MPS 45 T 5 N 4 4% 5 1
BRpr i 2 22 T LA™ 8 o 2 4R 7 i Ry e g 11 I L 9 1 5
JFE M #% (Cost plus insurance and freight, CIF) /g
B PR A% o ASBIFFE A5 % MPS w56 T [ B A K% 1
SE R T SRR A K 0 D 1k T R 2 AT
CIF g R4 1 mE R sedr i 0 23k EH, 5
B 7 g SOk A 3 T 37 5 e o AR SRR T
VEFE O T A LA IR 7 I SRR 5 R O SR M
22 5 [ P b SR RS B 5 S 7 Sk 4 ST 3
& o DR 7 ol SR AT 5 L SR A 25 45 T I R
SRR BT o A 2 B O I & KO Sk CIF
Hris

FRE A A A N TSk A A T A s
Chinese farmer producer prices The price of Chinese rapeseed market
W B Bidders —
T =Mk P R T .
Chinese rapeseed Oriin »\io%ss?lers — HlIE= ?fk EERS)IIE N
farmers c : T MERAf 22
o Rapeseed Price gap of
) Je kAl _ || processing Chinese and
Corporate champion factory Canadian
IR ‘ rapeseed
Canadian rapeseed 1 Importer —
farmers
PEERAC A7 44 ~ BE LSRN ks
Canadian farmer producer prices Imports of Canadian rapeseed prices

B 1 EF®EHFSHEOMEFONERBRRE

Fig.1 The price gap between domestic and imported rapeseed forming process
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Fig.3 The price gap between domestic and imported rapeseed influence factors

A FRAE Tk RS v RN £
DR AL

— I T AR A S R R RCTE B 56
o RIS AR 7 WA 5 00 S AN A% BE LB DG &R
H AT B SR A 7 AR AN T BT AR R B T
FEIMSREAF U A LK L 5 ) [ 7 Y SR AN A I8 2 s
S ST A 7 A B A Bl L BT AR R R
THSEAF A% Uk B R ma BN . DRI [ 9 SRR
A0 52 R S KF 1 2B 77 AR 22 R] 1Y) 22 B R B 8 AR
AR L 5 0 P L VH SR RE B 25 5 [ B R ] 9 SRR A 7
AR Y S KF AN A U Bl 1Y 52 e AR B O (W) L T RE O
THSRHF 55 2 T R SORE i 22 0k 3l 7 AR B AR
1.3.2 #H&AL5F K48~ EHFS o EF0

ED &R A
i L 25 5 75 SR T 2 R b 1 3 A, S T

1.3.1

Y SRR T gy ok a2 48 i i
SK/NT A 45 i B A A% s B R . B AT IR
SERF T 5 SR & T AR R I S H R R
FEAE v ST SR 5 TN B R SRR A e R
E HE i T H N T 5 75 R 4 GIE 50 Y0 19 9 32 FF
T D SR T A0 T AR Ak AR I B
BN o 2 SRR T 3 0 SR A e T A R L T
T I SR AR 7 R G e T 3 7 oK A T
SERE T 375 Bt 5 6k PRI i SR RF M A D B B e R BE O
[Fi] o D) 52 i) 9 260 Yo S 6 A 25 % 30 o
1.3.3 BXREXEMNEZwEFL5todESMNE
D 0 A

] 5 BUR 23 X A A 7 A 01 sl A T A 52 e,
BRI S RF A 7= B B RD I B AR AE 7 AR
[Fi] B ST i e SR AT O BB S E — 20 R AR SR AT



573 BARIR A [ ISR HE Ol SOk B0 22 S D 3 R w2 o b 165

S 5 AR 4 3R i A WTO 9 i 223K , 2001
AP M SRR I 1T BT WA PR L OGBSl 12040,2006
AR BCATAS B L E D OCBERE R 9% H —HES R
A 3 SRR B B AR A ) Ok s . B
2008 4F4 BR 4 il fe MLARE A o [ B 1T 37 7k 0 iRk A1 4%
TR R R A 55 FRIE B T ISR AR T IO
BSR4 [ PN T SRERF A 1k 2k (8] 5 i — 2 R B
FE I ST 5 50 I SRR A% B HE 7 R)
INgE R . XT3 SR 0 B O R L R
FE] 7= 9 32K 5 0E 1 SRR 22 0 30 .
1.3.4 ARFILESE b EFL b X0
PR &R
T3 L —Fp A M R oR o) — Fp 88 i iy 0 4% .
TEH A S A AZ B FT 4 T o 2 — [ 68 TR e, 3
FIRS S A8 T [ e 2 a8k . N IR T 38 36 T %
ARWETHE - AL 2004—2013 4, 4E ¥ FH{E L 2. 52% .
o5 2 AE HAD S A A AR B AT EE R 3E 1N K 3
A AFAE BRI 2. 522, NR LR o ik &1
50 25 [ N ) A KPS AT, N R T SR W T
1B AL FE 25 7=l SR A% B4, AN IR TIE K
SIOF ISR AT A% 5 2 E1 I SR AN R 1 5 2l 5
J5 1) B AH B 4 5% i 26 T 7 9l SRR 5 3 03 SRR
Hr2Wesh.
1.3.5 EFFRLaMmArE =i EFLatodX4a
£ 0% 3h 04 oh
A7 b R HE A A% FE B Rl B AR R AR
B A SR R RE 1. I KIS AT A 7 B 458
I FENUMAL » A AR AU AL 5 3 5 ATl 4%
BB 52 0 36 TIN5 R SR 2R 7 AR e 3 L TR I
e 5 I 2 JRIH SEFF I8 v 1 1 3 i AR A 5 e
N E Kk S AF CIF M4 sl . b 1 i S FF
Az P MU R BE AN 14 %0 o A3 3 A0 6 35 sl % [ 7= il 5%
FAN A& B B M BN o DRI [T B A 3 A A% 1 0 3
Xof Tl 77 SR 55 2 11000 52 R SIEAT i % U8 2l 5 e 7R
JE B AN ] R 52 0 25 72 9 3 45 30 10 SRk A 22
1.3.6 REWE B ETHEA iS5t
EE R SR SRR A
M 1993 4FE i, I [E AL b SOk i 0 E
20042013 4F, Il 3¢ b 4F FBE gF O 6 4R M 0 KOs ik
77.61%,2014 4F 3 4k 8 5 sh {470 J7 t, 3%
] 8% T 2 A X Y SR 1 e IR AT K
SERF s S A 7 SR A% Bk H 3 2008 4R R

S 900 SRR s P WA A ISR A 1 SOk T
KPS vh il ol o [ b S 5 Rt E I SR A 22
B R e Bk — 20475 e 3 [ i Seoky ik O R R B L Y
1M 3 ] o SR 10 R 5 i SEORF A5 3 1SR A
2RI,

2 EFMXFESHOMEFAONE RN
i) & 2% S5 3E 53 4

2.1 WRFAZE

1980 4F /1 Sims £ Hi By [0 & { (8] 5 5
(Vector auto-regression, VAR) 2 lF 57 & 35 25 £ #H
HSSE JC Rz AR B O 3% T B T AR (1 e
T o A N7 B R AL B 2 S A DG U AR . VAR B
Y T T3 1 A () 255 780 i AL ik e 72 o 0 8l U0 R 458
A B B AR

o AR IS p W VAR AR

Y =atAY.  ++AY, , te

A ia JE—MAMEAERL Y, J& (X D) ) 6 2H 5 1 A
7 2 PR ERENL L B 5 AL As e Ap R (X )
B REGERE Y, 2 Y, mEn p Bl 522 e 2
BRI FEA WS P L BEAL I Bh 0T, [R] I, AR 1
WE:E()=0,E(Y, ,)=0,p=1,2,,k, Wk
e WHIHEEN 0. [l e, SNAZERY, L&H G
AMK., BREBOE S DA HEOL TSN
WA TR LB SR B — U1 2 R A
FEALA A i, AR R R A TE I S8
it 22 77 AR AR AN AT I B ) A5 3) T T S O X4 AR
A EPE R N AR

TELFE T Y, T LU IR 2 T A2 8 51,
TRV 250 7 0 B AR A8, AS BIF 5 78 52 TR 5 40
1) VAR AL rp, & AR 5 ] — By 22 50 77 40 . i a8
VAR HERY A Z BN T2 AR IRE A9 {E 8 3 0
G% Z G0 Kk o) L7 oR BN 7 22 43 i T LAAS VAR
BRI GE L5107 R B30I 7 2 4 e s T 2% 1
AT ERMA—NDREG, BB M RSN %2
S AT s e B e R e R T 220 i LA
gz AL A OC R . B, ARk VAR £
TSR 53 17 45 52 W DR 38 0T 1] 7= 3 S 6 5 2 TSR AT A
25 B 5 R 1) D v o 1 o K5ORT 5 25 43 M o A

S W) DR 2% 08 6] 57 i Sk 5 1T 9 SO 22 0 B Y

s RR RO R BEE
2,2 TEXRINSHEXRE

EY% T A MBS, BEHON R T 5038 Jeil 38, ) Bt



166 RIS N O S

2016 4 55 21 &

4 A 3ok S D 7 9ol SR 5 20 10 9 SRR A 22 08 B 1) 5%
M) 5 326 BBC T 6T 9o SREHT 26 7 AR B TR [T SR KT 1 A%
P ST FE 7 30 S5 0 T R SR A 22 0k sh i
5] 5 35 BRI DR T SRR (AL T A0 ] B 1 il A A (A
FE LA 36 J5 0l 22 M A AT — VG 48 v B 40T 4 5
6 S R B S A ) o S B o B K SR A% B0k 3
it P 9 SR A5 3k 1N B R SR 25 0 B i 5
Wi, AW SE RS Ko 8 A5 B 3 T AR AR ik 0 H
WHL 4 AR R, JEFE D VAR BEAIT 2T 2
BTG R AR B 8 AR i R 36, FE B AR A5 PR 41
T et BT AR KR, 2 ATk 4
i A 3% L 200 . T SRR M A 0 A A% 3k T
SRR 3 AT . 3) H T H A R i K 2 8L
I X LAARAS

W9 i Jgs 20k A MR gt R & E K
72 i A W 2% ORI G LB A B R B g I
JE T B bR T 4 A U0 H . R AR 3 T
ok A E RGO . 3 E b 2k A 7= oA ok A &
A 7= i AR A 255 0 I S o K 3R L R
F A I R 57 5 48 v B0 T T B A 3 A0 A Ok H
] PR 0% T 3 4 20 U0 T T 77 3 Sk 5 08 10 i
Fr A 250 B 38 A 7= i 0 6 3 2 A7 4 R G L7
5 Ge A

F X LSRR E R AR A A R O [ a3
I 1993 4F Lok B Ay 1 =8 FE v ik 11 15 5 PR AR 4F 9 32

P 19932013 4 1 4F B Bfis dE A7 Lk o A . Kdls
A SR X O AN B2 Wi S0 22 8] ORGP R O A& L il
RE i HL R S AL £ — i A8 b 0D KO 1 B 3
PS5 22 PED S DRI b AR AF 9 38 426 X D I 50k R

IRITHL.
2.3 HWEFHEHFSHEOBIEFNZEINOE
EXIESH

K5 is H Eviews 8. 0 #4445 28 15 47 84
PEARKG B0 » AR A2 45 A8 & i P AadE . A AR
PR iz H Johansen #5674 HE 47 P 3846 56 5 5 47 ¢
%S E W EZI) N TR STvel B e A R B o
Az 7 A | T B T A A RN DRI SR R R A X
[ 7= T S AT 5 1 1 SEkF M 22 0 Bl 7 A S . i ]
Jok el 15 R 2 3 ik A 1 R A0 B 0 — Yt X A
U8 et (R AR SR AR iy Sk 9 52 e o L T AN [ 4%
IRAXT [ 7= 9 SRk ISR 22 U 3 B TR
2.3.1 R

B Ak PR (8105 ) R, A B9 SR B ADE B AR
Ko 50 5k Xof 4% B[] O 4 A8 i AT P AR R R B . TE A
5 B A 2Rt £ 8 ) CATC) B9 i /DN Ak T ) 35 45
AT, LI 22 ROV 5 A7 78 I e 0 5 78 Y
B85 BB B AR B A A (e k) s Horpr ¢ R
NI ¢ RN BRI e Ko e B

ADF AR KZ I Z5 R (R D Bon, B 7= il 3 A
55 HE I SR B 22 (9 % 8 (InCCS) L AR 56 56 T

F 1 ADF B{IRELK
Table 1 ADF test of unit root

Ty ADF {f BB (ot k) 1% I S AH 5% i SHH g 45 R
Variable  ADF Statistic Type of test (c¢,z,k) Critical value of 1%  Critical value of 5%  Test result
InCCS —2.218 (1,1,0) —4,498 —3.658 AF-F
InER —2.385 (1,0,0) —3.808 —3.021 R
InCRC —2.356 (1,0,0) —2.685 —1.959 AF-Fa
InCOP —0.509 (1,0,0) —3.808 —3.021 PR
InGRG —0. 094 (1,0,0) —3.886 —3.052 R
AlnCCS —6. 321 (1,1,0) —4.532 —3.673 Fra
AInER —17.491 (1,0,0) —3.831 —3.029 Fra
AlnCRC —3.209 (1,0,0) —2.692 —1.960 e
AlnCOP —4.513 (1,0,1) —3.857 —3.040 e
AInGRG —4.437 (1,0.1) —3.886 —3.052 F-fa
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Note: A represents the first order difference;In types of test,c represents intercept,t represents trend term,% represents

lag order. CCS represents the price gap between domestic and imported rapeseed , ER represents exchange rate of

RMB Yuan to US Dollar, CRC represents production cost of domestic rapeseed, COP represents petroleum price in

international market, GRG represents the supply and demand of Canada’s rapeseed market.



573 BARIR A [ ISR HE Ol SOk B0 22 S D 3 R w2 o b 167

T X 48 (InERD | 38 [ I 867 2 77 AR 1 %) 4L
(InCRO) | H B A7 I #4519 %3 50 (InCOP) Al Jin 22 K
ISERFIETE A X 8 (InGRG) 76 1% 1 B 15 B I 24k
AR . XA AR A X B AT — B 2248, 2 00 R A
B A& A AlnCCS. AInER. AInCRC. AInCOP A
AInGRG, AInCCS. AInER. AInCRC. AInCOP FI
AInGRG 7€ 1208 {5 B 1 ¥ & Ay, B pr 5 48 it
Bk — By e, TSP B AE DL (9 43 B v 3 fi
H— B 225315751

2.3.2 WhEEE

I3 2R A 0 A R 0 BR i M VAR AR AT By
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Table 2 Johansen Cointegration test

FEAEAH

Eigenvalue

JfB
Null hypothesis

WEE (P D

Trace statistic (P value)

I RFFEAR GE T 7 (P (D
Max statistic (P value)

r<0 0.958 115.032(0. 000) 57.422(0.000)
r<1 0.862 57.610(0.004) 35.695(0.003)
r<2 0.479 21.914(0. 303) 11.743(0.573)

T o FOR R e 2 AF TR B G R AL

Note:r represents the maximum number of null hypothesis exist cointegration relationship.

2.3.3 VAR ##

SR Er 7 & TN NI TR S Tvp | I <IN EE R i3
FF A 72 BUAS | B A 3 A 4 R K3l 3 R R 5 AR
BRI KT 5 E 19 ST A 25 19 5 L Al
VAR ##, #i4E LRLAIC,SC 25 i ] , 3% £ AL
JE AR 2, s g 5 AR ) VAR RL, JF 15
FNESEAGTHE LA K T B LA W oL, R B SR A
AR HRAL A9 T A XA AT SRR MR B . AR AR
fli 1 JE B AN SR VAR R RS fiir A AR B /N 1, AP
HRAE AL N IR Y R RS Y5 AR VAR B
A RSSO T 1, RIERAE B AL 8] A1, DU 32 485 73 2
FoE 1

AR AR THEE R (R 3) AT VAR(2) #1484 i
AMBLE N T L, BIER AR B [, X R
VAR BERIERRE R . B LA VAR(2) FA
(R L b b AT ok e 7 A T 2 43 g R 43 B N B TR B
F T T S RE 2R 77 A L1 PR A A A R
S ST LT X 7 9 SR AT 5 S SRR 22 U
B
2.3.4 Bk R F AT

Ik ) 7 o S T i R A AE ) i H RE (VAR)
BRI, Z B 24— N R 22 00 % AR AR Ak, Bl A5 7 5]
S b B X 2R G 0 Bl 2S5 ) BRIk o R R 4K

®3 ARRGEIHER

Table 3 The results of AR root estimate

R i
Root Modulus
0.322—0. 7931 0. 856
0.322-+0.793i 0. 856
—0.761—0. 0661 0. 764
—0.761+0. 0661 0.764
—0.281—0. 6431 0.702
—0.281+0. 643i 0.702
—0.646—0. 2741 0.701
—0.646+0. 2741 0. 701
0.521 0.521
—0.086 0. 086

T3 K o3 A 56 b b G e 368 o A R SR B2 g G At A
HoOMERA X RGN A S E. M HWEMN
AlnCCS, AInER. AInCRC. AInCOP #1 AInGRG 1
TCL R VAR BEARL, He T ik i Ji7 & 25534 53 5]
AR R 1A B R/ oy, 45 310 0¢ T [
THSRHRF 5 E 19 SEAT A 25 05 Bl 1% Jok b iz J1 &L 4
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Fig. 4 Impulse response function of AInCCS on AInCRC, AInER, AInGRG,and AlnCOP
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Fi o 3D NIEE RN SR AL T X [ P ik S S R s
U 22 D Sh gm0 STk B ol 2 %6 L (H Bt 25 5

L9%0 . O [EBR A A% 10728 S % [ 7 il SiokF 45 2E 1
THSERFAY 22 2 3 19 52 0 Jge /) FC TR EE A 0. 204
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Table 3 The variance of the price gap between domestic and
imported rapeseed decomposition
Ifjfjd S::ﬁfim AlnCCS ~ AInER  AInCRC  AInCOP  AInGRG
1 0.096 100. 000 0. 000 0. 000 0. 000 0. 000
2 0.116 67.749 24,277 5. 566 2.176 0.231
3 0. 142 66.726 26. 151 4.529 1.923 0. 669
4 0. 146 65.435  26.669 5. 443 1.822 0.629
5 0.152 64.066  27.036 6.083 1. 852 0. 960
6 0. 158 60. 825 27.464 8.919 1. 816 0.973
7 0. 159 60. 771 27.361 9.070 1. 836 0.961
8 0. 160 60. 139 27,222 9.822 1. 843 0.972
9 0.162 58.754  27.881 10. 555 1.852 0.956
10 0.163 58.761  27.738 10. 693 1. 854 0.952
20 0. 164 58.073 27.676 11. 385 1. 865 0.998
30 0.164 58. 068 27.677 11. 388 1. 866 0.998
2.3.6 &R
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