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2005 8 100 9 100 2 2007 4 99. 6 99. 9
2005 9 100 1 100 7 20075 100 6 100 3
2005 10 97.8 100 4 20076 104 9 100. 4
2005 11 98 9 99. 7 20077 103 1 1009
2005 12 102 5 100 4 20078 102 4 101 2
2006 1 107. 1 101 3 2007 9 99.0 100 3
2006 2 99 2 100 5 2007 10 9. 8 100. 3
2006 3 97. 6 99. 1 2007 11 99. 9 100. 7
20064 101 6 100. 2 2007 12 101 7 101 0
2006 5 98 5 99 9 2008 1 105 9 101 2
2006 6 96 6 9 5 2008 2 108 2 102 6
20067 98 7 9 7 2008 3 96. 9 99 3
20068 103 7 100 3 2008 4 100 1 100. 1
20069 103 5 100 5 2008 5 96. 7 99 6
200610 939 100 1 20086 98 5 9. 8
2006 11 100 2 100 3 2008 7 101 2 100 1
2006 12 105 2 101 4 2008 8 9. 6 9 9
2007 1 101 4 100 7 2008 9 99.1 100.0
20072 101 3 101 0 2008 10 95 6 99. 7

2007 3 100 4 9 7
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Cointegration Study on Financial Crisisand Price Trend of
Agricultural Product in China

Xu Huanghua' ,Du Jianbang® ,Mu Dong"
(1 School of Economics and Management ,Beijing Jiaotong ,University ,Beijing 100044 ,China;
2 School of Science,Changchun Universty of Scence and Technology ,Changchun 130022 ,China)

Abstract : Thispaper selects representative economic and agricultural indicators ,and uses the monthly data during 2005-2008 ,and makes t he co-
integration analyssto study the relationship between economic indicators and agricultural product price through unit root test and co-integration
test in the background of financial criss Andit pointsout that the two time seriesof Chinasconsumer priceindex and agricultura product price
index are composed of first-order differential ,which shows Chinas economic growth and agricultural economic growth have a co-integration sta
bility relationship ,and explains the impact of financial crisson agricultural products
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