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The Causes Decomposition of International Grain Price Volatility
Based on SVAR Model

WANG Shaofen' ,ZHAO Xindong®*
(1. School of Economius , Minnan Normal University , Zhangzhou Fujian 363000, China;
2. Institute of Quantitative Economics ,Huagiae University , Xiamen Fujian 361000, China)

Abstract : In order to study the causes of international grain price volatility ,on the bases of monthly data from Janu-
ary 1973 to 2014, with five variables: the international grain stocks, the total amount of international grain import
and export, the dollar index, international oil pﬁces and grain price,the SVAR model is used ,and supply shock,de-
mand shock , the dollar shock , energy shock and inertial shock to international grain price volatility are decomposed.
The results show that supply,demand and inertial shoch these basic, factors are still the main factors that influence
the intemational grain price. The impact of external shocks such as the liquidity shock , energy shéck on international
grain price are short-term impact. -

Key words: international grain price ; causes decompose ; SVAR model
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The Effect of Government Subsides, Rural Incomes and
Urbanization Proceeding on the Grain Productivity

LIU Haiying'? ,XIE Jianzheng' ;
(1. Center of Quantitative Economics,Jilin University ,Changchun Jilin 130012, China;2. School of Business,Jilin University ,Changchun Jilin 130012, China)

Abstract: The measurement of 30 provinces’ Grain Productivity in China during 2009 to 2011 indicates that only Ji-
lin, Heilongjiang , Shandong and Henan are on the production frontiers among 13 main grain production area and the
amount of provinces that are on the production frontiers has declined. Furthermore, the result of the panel date re-
gression shows that the effects of farmer income , government financial allowance, labor quality are not notable. How-
ever , the high speed of Urbanization level and natural calamities are the two factors that restrict the improvement of
Grain Production.

Key words: grain productivity ; peasant household income ; urbanization level
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