
Give to AgEcon Search

The World’s Largest Open Access Agricultural & Applied Economics Digital Library

This document is discoverable and free to researchers across the 
globe due to the work of AgEcon Search.

Help ensure our sustainability.

AgEcon Search
http://ageconsearch.umn.edu

aesearch@umn.edu

Papers downloaded from AgEcon Search may be used for non-commercial purposes and personal study only. 
No other use, including posting to another Internet site, is permitted without permission from the copyright 
owner (not AgEcon Search), or as allowed under the provisions of Fair Use, U.S. Copyright Act, Title 17 U.S.C.

No endorsement of AgEcon Search or its fundraising activities by the author(s) of the following work or their 
employer(s) is intended or implied.

https://shorturl.at/nIvhR
mailto:aesearch@umn.edu
http://ageconsearch.umn.edu/


A Comparison of Analytical Approaches for Estimating 

Hedge Ratios for Agricultural Commodities

by

Harvey J. Witt, Ted C. Schroeder, and Marvin L. Hayenga

Suggested citation format:

Witt, H. J., T. C. Schroeder, and M. L. Hayenga. 1986. “A Comparison of 
Analytical Approaches for Estimating Hedge Ratios for Agricultural 
Commodities.” Proceedings of the NCR-134 Conference on Applied 
Commodity Price Analysis, Forecasting, and Market Risk Management. 
St. Louis, MO. [http://www.farmdoc.uiuc.edu/nccc134].






























