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Correlation of factors influencing fluctuating price in fresh agricultural
products auction: A case study of KIFA
QIN Kai-da, ZENG Neng-min

(School of Management and Economics, Kunmin University of Science and Technology, Kunmin 650093, China)

Abstract: The sharp price fluctuations create difficulties for the operation of the auction market of fresh agricultural
products in China. Based on the trading date of all products of KIFA between February 16, 2010 and February 12, 2011,
by using co-integration theory and Granger causality test, we studied the correlation and influencing factors of
fluctuations in the price of agricultural product auction market. Empirical results show that price changes impact on the
supplies and turnovers of the first order lag, and the changes of supplies and turnovers impact on the price of third order

lag, however there is no causal relationship between price and abortion rate.
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