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AHRIT P AGARIELG IR, W TAR PR R R EAATWRIER . B2, AR SRR
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FHEOE AL HILECRE A, T BT S PGS A T SR, PRI A T R T
TR A B A ks I E L) EASH, MEIHA TS B SR ER AR,
ST [l Y A A TSI B T SRRy, S T AR TR D RS e R . BN 2020 ST R 98 RE
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FIPEREPIE (B2, K], 2008) .
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W SR A B i, BUSERE PIRS k. DRIV SR R MELAAEAR, RPN RS SRAS e patad A
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TR B “BIskBER” MIVER,  JF B U A& S ma ()RR TR

AR B RIE N TR T A s G, BT XA BB, ST s A mE A
ks, FERNT%EA SRR E S (T 5KRAIEE, 2018) o fENARZ AN Z )
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PRI G, 7, 2016) .
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T 117%, EHAERERIIN 0.76%" . A5 A IR T S A RN L, (tAhn. 55
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I TREEARARA S T R BUR A A EAN R BORIESG I SR B RIS E, — 8 th T XU RE
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3RMERAI . T FRAMMAz, AR R E S RS SIFE B, HRERER
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PITITSZe ARAF BRI SR AN RS, ACA ST 7 H i A 8 A I A A e IR A P ks AR e
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PRFEAT R 5 2N AR RIAE BRI, AR E T “ R (e, Yo+
IERTRIAIS H],  ASRASERAUME . AR i AR AR A RO T, [ N AR s e
HAFoRN:
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HERBT B AS TTUART (6) « (8) Uit h:
AS =S, 1=ty | 1 9
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FEFTRM, H RFERIEARI TR ENZHIRE . SRS YK, ARtk dks:
BT, SIBAEETR A PG A R R R IO S B E O _EEO A LIS
177K HIEAT I, AR B ™ B R AN R T AR SR

(2) HHEEEEANEIELMDP SRR

BRIRFEIITEENE R AR A FIAR AR AN, AT A AR “ IR IIBLNHE
BEAT RGOS, AR P TRS tEIAR LA EBRINR . EAR AL SR, A& _ETRATRTIR T, DAl
WA SAS BT, 0 AN ks Bk, [FIEE, 7EREHEAROKR. FUTatiks Bk
FUN, LAl RBEAE RS, EERHE, B AR Gt — L.

ARETRIE I IR, FEIIA S AL B s E s, XEDUE I BE D S8 Se ey AME A SRR R
bt FEEPNTEABARSRIZEA T, ST E SR I ARSI ik, R
REBUER, BREMN. 522018 4 8 AARMEESF IR, BT MM T AFRRERN “36n”
AR IR CRHEBEE, 20200 , AR R BRI, IUREECRA N A5 7Y
AT LB U, A EERA R PIHRIE" o (R S INLIR AR, I Al £ i
e, DO TS PGB 98 mT RS2 IRE IS, SRR FE_ BBk 3 EUB TR LR -

BE I TANVAT SR B AR, A AR by, SERFERIEEN O,
BEPLE RGN P, SERANC ;s AMIVERREEN, KEFA o, MR
BNO 0. SHFERER, SERAERNREMSIEEN AP, A AR E RSN

PR :
MR=Q- -w-AP (100
RURPAIEE R 2 S B AR, I8/ €M eA . RERH C, Fon R
[BIANP AR A A FTFE SR RAS (AR EIATIAS . P BT ASE) o [, AV iEiR
RPN BRI S AR AR, e AN hy FOTIRHR SR o MPUEA,
FF5 h REE it o A FOR . WA Ay B 1 308, VSRS S A= AR DA
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X 0[P~ C. Y =h)+ QAP 00C, (-1, (12
(12) st, afi—lz—oat FURREAEEAE, T
AP:Cd(h_ho)_P_CS (13)

M 13) AATUE Y, ERER—ERIHILT, PR, APBUR, 1Ak e in
=, X LA KRS E R RUROR . XS R B il R RSN S
K. BONIERFRIERVD, fEily Ea B IRROL T, AR, SEs Bk, M
INTAMA A TN, TG IEIERE . (BB BRI, = A% LA R 2
(3 e ORI, ﬁ%ﬁ#%W%T% XA X & g g P e, SRR IR
FEREIRT . S IEHRINBISTARIG, BN SR . NI RR — R R 2
IR R A AR AR L sl o

S, RSB RRI, BERER B PR b i (RS SO A A AR AT PN 3AT 18 SRAR
RS2 Ao X B W ERIIEEHESD 18 P AR EY, A SE PIes B RS 3

/. #igit

(—) TEXRBREHERIR

2009 ST A WEER IR, 2009 R AREIEIE RO EH HARIEIE 5
FEFRELE 2009 -2 H A . ik, MEEERI A S AR B R LSS IR T 5 I8, A0k
R IX 8] 2009 4F 2 F 3 2020 4F 2 F ] 51 £ .

1LAZ %, ASCHIWTIE H R0 A R X T AR X 8 A M i, DRI R B A A A
( pork ) 1ERFASE, VLE R R ASETT SRR A & . BRI T sl
KRR .

2800 A RS, ARG IEREL Cwidth ), SEHUAEREENS 08 TR S oA A e s R N
SUAREAS & . AR DALR G R A BV N AR RS I RS,  EENRIGR TRERRRE, %
PP LT R T a5 513, Bk B e RO BHE E

3EFTE. SHEWARTHAMERZIAGR, ASCEI L TR &, DFRFHERA. 4
ST R AR SEUE M AR TS R R KEESE, 2008) , ATHE AR Rl A
ARG FRIERA I E B RSy, SRS A 80% L | (GRS, 2018) , ASCUUATIESETIIHE

@’http://www.agdata.cno
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( piglet ) FEAREA C fo ) AT EFRTHEAKIGRIE R . @R (stock ) o EJEAF
EREE At B RIEATETEER, MBS IEEE RN . @B AR FRARSANEY
FEHIPSEH Tedh, XN EAA IR, A IR E RN . B TXSPR B R4
PIIRER — KPS B dh, RIS T ORISR PR RS SO sy, DRI PRIRT A PR QRO B S,
JEAERI B CREESE, 2013) o ASCERIAZISETIE (chicken ) HTEBAMINTE
ESE AN IR E ] . @ERAETKT - AN A 5 2 REFHFOEDIS, B
LT RIR RSB N, St Lk Ol 229, 2015) o ASCHERE A4 EUE
(gdp ) HELFHEKACT, (NN MEGINER, R RHHREZR: GDP s
AR A B, TR EARIEIT Eviews 9.0 TSR, 7E4 IR RIOHUR IR, GDP MR+
ERGETHR", HARBRIK A e AR

NHBFRZEETERER IR, ASCRER X-13 BIURERRE IO . GRS AR miints . Ak
AR FFOSR RO E A A BB R . DABR TR PR SR AV BB i fa oA T
AT XA A B O B, DA ERSE T ZE R .

PR NS IR 1 Fine IR 1l LUE Y, AE RS sE L F e Bb =R, 3R]
B BEAR AN OLEORIZY

*1 TEREA ST

B B e BfE PRz H/ME HiTEL =N
In pork LR AR AT (OO 3.052 0.175 2.817 3.024 3714
Inwidth BN TE BEREL. (U250 -1.308 0.392 -2.526 -1.328 -0.301
In fc TapbEA (B0 6.397 0.165 6.090 6.476 6.606
In piglet GREEIEN M CIOE ) 3.197 0.312 2.667 3.175 4.155
Instock AR (ARG 10.670 0.100 10.299 10.701 10.761
Inchicken | FASASERNE EED 2.733 0.070 2.608 2.735 2.989
In gdp A==l OO 10.753 0.355 10.033 10.767 11.246

(D) RBNEE

R [ AASE A — o B B ) S AR, B AR TR BB E I RIS FEAR S BIEARIX ], 4
AR B RN BRI, eRERIY A S R BRHE,  HRAE XA BB RS RAMN ] DA 2
BB R, T L AT AT 2 U0 1A ] DX 1] A R AR S A e s (1 B AR e R R, BB A
FUH RSB IE BORE R RE ARG A I L4 i, KT AR 1 B R B B — e IS H
R, ASCAE B Tong (1983) F1 Hansen (2000) $& H 1)L [l VAR S b A6 928 17 %o A PRI () o
AR B e B AR A IR IR . B [ AR I T e -

AR T (2009) FRH A BRI I IRAR R s 5 30, ASCH GDP 2SR Z e 21 A AT AR
gk,
https://data.stats.gov.cn/e
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Yi :a0+iak‘xik1(Qi97)+ei (14)

k=1
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k=1 k=1
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X, A TEE. 7 MRESHL KB 1L X612 AN ¢<7. ¢,27,. B¥a,
BRI TR SR B gy, I HEEIRA, S58, MRIEASRK T oS TS (1)
g, 7)) AR, e ME.

RSCAS BB g, VR R T BERG M Cwidth ) o WREAS R X 0 8 R I 8 PR
Cwidth) « FERSETHE Cpigler ) « FIRIRA (fe) o ADEIFRSR Cstock ) « EIARASSENTINS
(chicken)  BEIR&FKF (gdp) 6 MEE. W (15 X, m=6.

ASCHE T X, FX () 1 R B AR R X = (LXK X Xe)
X(r)=(X1(q<7)X1(g, > 7)) » HBBR 15 RFWHARFAR. W (15) RATLIETN:

y,=Xal(q<y)+Xpl(qg >y )+e (16)

SN

v =Xi(}/)'9+el. an

(7 Kb, BEBORy . T, Hob, 0=(aB) . IR
o BRI T R B R AR, MR
PR TUROR. fEy A, MY 6 A

o(y)= (ZX,»(MXI-@))l(iZ::Xi(V)y,»j (18)

i (18) SRR, R e =y, — X.(y) 6(). MEIN:

1

o.(y)= lZn‘,e,-(y)2 (19)
n55
ey WA AR [y | L W (19) KB MRS,
7; = argmindf (7/) (20)
¥y EABICOMIE R g, , -
7 =argmino, (q,) QD

AR BRE [ IR (B A R A T, BT 2Ry (Tong, 1983) , RISEIEZ AN THE,
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BEAh, 2018 4 9 F % 2019 4 6 H A At i AR R femint 3], bRt IEAE S E IR OB B
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TREUS AN B — B IBISHOR R, HRETERIE R AR
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=2 FRatRT (ADF H58)

. Gl — =58

. ADF 5% pfE “Fratk ADF 5% pfH Fratk
In pork -1.542 -3.444 0.810 A TH -5.469 -1.943 0.000 g
Inwidth -5.594 -2.884 0.000 Fha — — — _
In f 2476 -3.444 0.340 TFFa -10.086 -1.943 0.000 T
In piglet 2323 -3.444 0418 AFFa -5.047 -1.943 0.000 Ffa
Instock -1.145 -1.943 0.229 AR -6.284 -1.943 0.000 Ffa
In chicken 2778 -2.884 0.064 AFFa -6.474 -1.943 0.000 Ffa
Ingdp -1.854 -3.446 0.672 AR -2.353 -1.943 0.019 Ffa

(2) Fesitien

IR B TR0, A SCR A BDS Sir-BRRI I I & B el
H5E, BDS KILE I 3 Fis. BDS SRR : RIS R AR s
Yol RIRA L, IR S R . M3 3 DI, BB MK, BDS %
RSB, 2 Gt RIMBRIEIEA M, FLE BDS 45 RIS, BDS Siil-ERmeiomqs
BUNT- 001, LA 1% KT EBHEAEIRGE, 20 TR, SR R S R R

*®3 NIRRT B IR AR LR R
AZEZ | BDS Ziith it 24 & pfi A p(E
2 0.062 0.006 9.677 0.000 0.000
3 0.109 0.010 10.673 0.000 0.000
4 0.131 0.012 10.800 0.000 0.000
5 0.135 0.013 10.667 0.000 0.000

TE: f£ BDS Giit Bk, WEASEIE e =0.7, WAL =75, JFEHTEXHbFE 10000 AERINRESE R

HERE o

(M) BHEZEE

[EERSIHRE

FEREAT BRI, 25 R AR X RS B R PR, (R ATC e/ IMAETIAT
SSR. 5t/ NAEN i 52 BRME AR SR O R, BB A B e A IR 45 R AR 4 PR, R 4 TR, 34
PRSI SEFE PR A S S, AIC AT SSR BRI, DRI & R e A B s S Sy S 30

x4 EHET S EHIARRE
BB AR AIC(H SSR1H X ]
In width(~1) 5012 0.046 1
In width(-2) -4.992 0.047 1
In width(-3) -4.941 0.049 1
In width(—4) -4.927 0.049 1

CARSCEEURIREASAR N BERT TR SEAE, S S WIRIRRS 5 ASH .
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In width(~5) -5.016 0.040 2
(B) FMEEYIER
H24% Bai-perron %€ 77 1A BIEANE,  BUE MO E S5 R W 5 s, 175 5%0 B EEKE L,
1 ANBHE RIS LA 5 IR AR 1S v B fa SOy B A B2 1 MRIESTHSE, BIES
HIIENE (-1.050) , R R SERRA AN e BEFRECA 0.35" 0 IZBIMEDKE REASHUR R 23 A A X
i, BUMERASSREE 6 fios.

=5 DU B A AT 2 M E NONELER
AR RME N E EIlERA F4iteE  SF4itE T FriE GrENE
In width(~5)  Ovs.1” 1 3.593 25.153 21.870 -1.050 -1.050
1vs.2 2 1.758 12.303 24.170 — —
e “Ovs.1” R 0 MSIERT 1 MSIHERIRTEL, 808 1 MRIETE 5% REHKE HIET 0 AMSIE.
%6 SR BT R R N AT S AR E E])34,
Yok o BIEEE (X o BMERNT (XD ol
In width(=5) <-1.050 In width(~5)>-1.050
In width(=5) -0.003 0.559 -0.014 0.106 0.078™ 0.010
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d In chicken 0.218™ 0.050 0.213" 0.067 0.731™ 0.025
dn fe 0.191" 0.005 0.130" 0.068 -0.225 0.405
d In gdp -0.071 0421 -0.047 0.573 2.710™ 0.007
dlInstock -0.112 0.429 0.242 0228 -0.188 0410
Vel -0.004 0.662 -0.018 0.135 0.040" 0.087
F-statistic 71.043 39.643
R 0.779 0.819
Adjusted R? 0.768 0.798

T e e R IEOR 1%, 5%, 10%[KEE KT

ARBPFRRT Y, AR SO RMASEAT T HROSEU — B 2204028, RIS AR A e A R 38
K&, WK 6 it RRE, SRR G 5 AR EEEERE B, ANARERT
BME RS R G . IX5RBH, WiJa S BAR ARG LS TE FEFR AU S R RIS Z [ AN B 3 TR 21
KA, PUHKHBIERE BREEE.

Fo6H, Xl —RMEREMRECZ AR 1.042, Xl ZBEREREC2 FR 3.561, Ja#m TR
&, IFHLRATEN) 3 . XK, Xl RN AIMRR R SRS T8 EEFREUIL T
BRI 0.35 I, FEPIINEIEAUL T-FRRIRAS: AR s DE BEFR S0 T IMA 0.35 I, FEPIMM AL T ZY
BENPRES . EX I —r, WS 5 IR ARG SE SR BON R AN S ISR IS E AN 25, 3R
TEPEIERE BRI, eGP S R IS TE W RSO R, JE AR A TR is TR

TR T B R R AR R S R MO, PRI R SR A s e e e pesc e 00
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The Formation Mechanism and Test of the Non-linear Impact of Pig
Epidemics on Pork Prices

SU Guifang HUA Junguo SUN Wenshan LI Keyu

Abstract: This article analyzes the mechanism of the non-linear impact of pig epidemics on pork prices, collects the monthly data
related to pork prices from February 2009 to February 2020, and constructs a threshold regression model with width index of pig
epidemics as the threshold variable to examine the threshold effect of pig epidemics on the fluctuation of pork prices. The results
show that there is a threshold point for the impact of pig epidemics width index with a lag of five-period on the growth rate of pork
prices. There are two operating mechanisms for the fluctuation of pork prices. When the actual pig epidemics width index is lower
than the threshold value of 0.35, pig epidemics generate no significant positive impact on the fluctuation of pork prices. When the
actual pig epidemics width index is higher than the threshold value of 0.35, pig epidemics have a significant positive impact on the
fluctuation of pork prices. Based on these conclusions, on the one hand, it is recommended to use the threshold as a reference value
for the prevention and control of major pig epidemics, strengthen the emergency control mechanism of pig epidemics, and improve
the management level of price expectation. On the other hand, it is necessary to strengthen the supervision of pig slaughter and
establish standards for pigs during the period of epidemics. The above measures can alleviate the severe impact of the sudden major
pig epidemics on the pork supply chain, so as to promote the long-term and stable operation of pork prices.

Keywords: Pig Epidemic; Pork Price; Non-linear Impact; Threshold Effect
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