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ABSTRACT

The paper will be interested in testing retail prices of freshwater fish products affected by
market movements when a shock of market volatility is coming, and also investigating
market co-movement between products researched. To aim objectives should be
concerned, types of econometric models are used: (i) Univariate GARCH; (i) Vector
Autoregression (VAR). Data used to analysis is daily retail prices of freshwater fish
products such as Ba sa, Tra in pond, Tra in cage,Snack fish, Tilapia with time series
from 2/1/2004 to 30/06/2005, the source of data is from Branch of Commercial
Promotion, Advertisement Information and Agricultural Extension Center, Angiang
Department of Agriculture and Rural Development.
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TOM TAT

Nndi dung bai viét sé tdp trung vdo viéc phdn tich va kiém tra gid ca thi truong ban le
cua san phdm cd nuede ngot ¢6 s van ddng nhw thé ndo khi cé sw bién doi hodc mot ci
soc tir thi truong, dong thoi tim hiéu su tdc dong qua lai giita cdc gid ca thi truong ban lé
cua cdc san phdm trong nghién civu. Pé dat dén ndi dung can quan tam, cic mé hinh kinh
té lwong sé dwoc vin dung: (i) Univariate GARCH; (ii) Vector Autogression. Sé liéu dwoc
diing phdn tich trong bai viét la gid bdn 1é hang ngay ciia cd Ba sa, Tra ao, Tra bé, Loc
va R6 phi theo chudi thoi gian dwgc tinh tir ngay 2/1/2004 dén 30/06/2005 do Phong Xiic
Tién Thwong Mai va Théng Tin Quang Bd Trung Tam Khuyén Néng thudc Sé Nong
Nghiép va Phdt trién Néng thén An Giang cung cdp.

Tir khéa: Sw chuyén déi ciia vin dgng thi trwong va tic dpng qua lgi san pham cd
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