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Abstract VAN

This research attempts to investigate the impacts of monetary variables (such as money supply and interest rates) on
food prices in China using a vector error correction (VEC) model approach. Evidence indicates that monetary
variables and the food price index (FPI) have a long-run equilibrium relationship in China. Furthermore, the direction
of Granger-causality moves from the money supply to the FPI and then to interest rates, rather than the reverse.
Monetary impacts on food prices in China mainly stem from the money supply rather than interest rates.

Details AN
Title IDENTIFYING MONETARY IMPACTS ON FOOD PRICES IN CHINA: A VEC MODEL
APPROACH
Keywords food prices (https://ageconsearch.umn.edu/search?

T =keyword&as=1&sf=title&so=a&rm=&m1=p&p1=food%20prices&In=en);


https://makingagift.umn.edu/give/yourgift.html?&cart=2313&desc_source=UWXXFANAESBN
https://ageconsearch.umn.edu/record/20315/files/sp04pe06.pdf
https://ageconsearch.umn.edu/yourbaskets/add?recid=20315
https://ageconsearch.umn.edu/search?f1=keyword&as=1&sf=title&so=a&rm=&m1=p&p1=food%20prices&ln=en
https://ageconsearch.umn.edu/?ln=en
https://ageconsearch.umn.edu/search?f1=author&as=1&sf=title&so=a&rm=&m1=e&p1=Peng%2C%20Xuehua&ln=en
https://ageconsearch.umn.edu/search?f1=author&as=1&sf=title&so=a&rm=&m1=e&p1=Marchant%2C%20Mary%20A.&ln=en

monetary shock (https://ageconsearch.umn.edu/search?

M =keyword&as=1&sf=title&so=a&rm=&m1=p&p1=monetary%20shock&In=en); VEC
model (https://ageconsearch.umn.edu/search?

M =keyword&as=1&sf=title&so=a&rm=&m1=p&p1=VEC%20model&In=en); China
(https://ageconsearch.umn.edu/search?
f1=keyword&as=1&sf=title&so=a&rm=&m1=p&p1=China&n=en)

Author(s) Peng, Xuehua (/search?
f1=author&as=18&sf=title&so=a&rm=&m1=e&p1=Peng%2C%20Xuehua&ln=en)
Marchant, Mary A. (/search?
f1=author&as=18&sf=title&so=a&rm=&m1=e&p1=Marchant%2C%20Mary%20A.&In=en)
Reed, Michael R. (/search?
f1=author&as=18&sf=title&so=a&rm=&m1=e&p1=Reed%2C%20Michael%20R.&In=en)

Subject(s) Demand and Price Analysis (https://ageconsearch.umn.edu/search?
f1=subject&as=1&sf=title&so=a&rm=&m1=p&p1=Demand%20and%20Price%20Analysis&In=

Issue Date 2004

Publication Type Conference Paper/ Presentation

Digital Object https://doi.org/10.22004/ag.econ.20315 (https://doi.org/10.22004/ag.econ.20315)
Identifier

Record Identifier https://ageconsearch.umn.edu/record/20315

PURL Identifier http://purl.umn.edu/20315

Language English

Total Pages 14

Series Statement Selected Paper

Record Appears in Agricultural and Applied Economics Association (AAEA) (/collection/11?In=en) >

Agricultural and Applied Economics Association (AAEA) Conferences (/collection/22?
In=en) > 2004 Annual meeting, August 1-4, Denver, CO (/collection/377?In=en)

PDF N\
Statistics N\
Downloads v
from
to
By Months ¥


https://ageconsearch.umn.edu/search?f1=keyword&as=1&sf=title&so=a&rm=&m1=p&p1=monetary%20shock&ln=en
https://ageconsearch.umn.edu/search?f1=keyword&as=1&sf=title&so=a&rm=&m1=p&p1=VEC%20model&ln=en
https://ageconsearch.umn.edu/search?f1=keyword&as=1&sf=title&so=a&rm=&m1=p&p1=China&ln=en
https://ageconsearch.umn.edu/search?f1=author&as=1&sf=title&so=a&rm=&m1=e&p1=Peng%2C%20Xuehua&ln=en
https://ageconsearch.umn.edu/search?f1=author&as=1&sf=title&so=a&rm=&m1=e&p1=Marchant%2C%20Mary%20A.&ln=en
https://ageconsearch.umn.edu/search?f1=author&as=1&sf=title&so=a&rm=&m1=e&p1=Reed%2C%20Michael%20R.&ln=en
https://ageconsearch.umn.edu/search?f1=subject&as=1&sf=title&so=a&rm=&m1=p&p1=Demand%20and%20Price%20Analysis&ln=en
https://doi.org/10.22004/ag.econ.20315
https://ageconsearch.umn.edu/collection/11?ln=en
https://ageconsearch.umn.edu/collection/22?ln=en
https://ageconsearch.umn.edu/collection/377?ln=en

Q Download Full History (/tindstats/bibdoc_downloads_dl?recid=20315&download=csv)


https://ageconsearch.umn.edu/tindstats/bibdoc_downloads_dl?recid=20315&download=csv

