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vegetable oil form the World market. According to the statistics of Initially, using 168 monthly observations (14 years of data from January Z(t)-Fr1/2  -5.102  -3.975 -4.581 -5.213 -1.950 _ Forecast for cr Forecast for cs
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consumed In China are imported. This increasing dependence on N . T
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(4) to estimate long-run adjustments in the presence of co-integrating
World and China vegetable oil price vectors;

(5) to estimate historical error decompositions to study effects of
China vegetable oil price policy on domestic oil prices;

(6) to perform out-of-sample forecasting exercise for model Copyright 2013 by Jing Wang, Senarath Dharmasena and David Bessler. All rights reserved.
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