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The influence of Brazilian exports on price transmission 

processes in the coffee sector: a Markov-switching approach 

Abstract 

Most analysis of agricultural commodity market integration is solely based on price 

information. However, adding trade data can improve the understanding of interactions 

between interrelated markets. We link the analysis of price transmission processes between 

spot and futures markets with trade information to study the influence of Brazilian coffee 

exports on global price interdependencies. Using a Markov-switching vector error 

correction model (MSVECM) we allow for structural changes over time. Our results reveal 

two regimes. One regime is characterized by periods of sideways or downward trending 

coffee prices with low price volatility, and the other one by phases of price spikes and high 

price volatility. Price information is transmitted through both the spot and the futures 

prices and the speed of the price transmission process is significantly affected by the total 

daily volume and value of Brazilian coffee exports.  

Keywords: Price transmission, Markov-switching models, coffee, customs data, spot and 

futures markets 

1  Introduction 

The contemporary analysis of interrelated markets in the field of agricultural commodities 

is mostly based on price data. Classical time series approaches focus on the empirical 

behavior of commodity prices to draw conclusions about market equilibria, the allocation 

of resources, agricultural productivity or economic growth in general. However, the 

understanding of agricultural intermarket linkages remains limited if trading activities are 

disregarded (Barrett, 1996). One reason why much previous literature focuses on price data 

alone is the lack of suitable trade data. Time series data on trade flows are rarely obtainable 

and even when they are, the data frequency often differs between price and trade data 

(Baulch, 1997). Futures prices are usually electronically recordable on an intraday basis, 

and spot prices are usually available at at least monthly and sometimes weekly or even 

daily frequencies. However, detailed information on market participants and trade flows is 

often only available aggregated over a range of different commodities on an annual basis. 

This complicates an adequate analysis of the microstructure of commodity markets, which 
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is a key to understanding price movements, market equilibria and the general functioning 

of agricultural markets (Ederer, Heumesser and Staritz, 2016).  

Our analysis is based on the combination of high-frequency futures and spot prices and 

customs data on intraday export transactions. Thus, we are able to contribute to the existing 

literature by analyzing the microstructure of interrelated agricultural markets and the 

interactions between price movements and foreign trade. Our analysis is based on coffee as 

it is one of the most important sources of employment, economic growth and foreign trade 

for many developing countries (Addison, Ghoshray and Stamatogiannis, 2016). About 20 

million farmers around the world base their livelihood on the production of coffee and the 

majority of these producers are small-scale farmers in developing countries or emerging 

economies (Sette, 2018). Understanding the microstructure of international and domestic 

coffee markets and the determinants of local market prices is essential for coffee farmers 

and processors.  

Since a significant amount of the trade with coffee occurs on the associated international 

commodity exchanges, the role of futures markets is of particular importance for producing 

countries. This importance of futures trading in the coffee sector is associated with 

opportunities and risks for potential traders and farmers. Futures markets can be used by 

domestic coffee producers to fix the price for the upcoming harvest to hedge against 

adverse price fluctuations (Lien and Shrestha, 2008; Pennings and Meulenberg, 1997). 

Furthermore, futures markets contribute to price discovery (Vollmer and von Cramon-

Taubadel, 2018). But a high futures trading volume can also increase the volatility of spot 

prices (Yang, Balyeat and Leatham, 2005) with negative effects especially for producers in 

developing countries or emerging economies. Since these farmers often only have 

restricted access to futures markets and the resulting hedging opportunities, they are 

especially vulnerable to price risk caused by increased spot price volatility. Hence, 

information about the relationship between spot and futures prices and the price formation 

process in the coffee market are crucial for producers and all other market participants.  

In general, we can differentiate between two distinct species of coffee, Arabica and 

Robusta. Robusta is less labor-intensive in its cultivation and coffees made from the 

Robusta tree have higher caffeine content and a stronger taste. Robusta trees are grown at 

lower altitudes, typically in West and Central Africa and South East Asia. In contrast, 

Arabica trees grow at higher altitudes (Latin America, Central and East Africa and India) 

and produce coffee with a milder and more aromatic and refined taste. At around 60 %, 
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Arabica coffee accounted for the largest share of total coffee production of about 9.6 

billion tons in 2017 (International Coffee Organization, 2018a). Brazil is of particular 

interest as it produces almost half of the total amount of Arabica coffee worldwide 

(International Coffee Organization, 2018b). This makes Brazil the biggest coffee producer 

and exporter by far. Hence it is reasonable to expect that changes in the production 

quantity or export behavior in Brazil will influence international price levels.  

Despite the great importance of Brazil for the coffee sector, studies analyzing Brazil’s 

influence on the international price formation are rare. Mattos and Garcia (2004) make an 

interesting contribution to the literature by analyzing the price discovery process on the 

Brazilian spot and futures markets. They find that the pricing process on the local spot 

market is dominated by the futures market when looking at the Brazilian Mercantile & 

Futures Exchange (BM&F). But since the average daily trading volume of the coffee 

futures contract of the BM&F is less than 8 % of the trading volume of the associated US 

futures contract of the Intercontinental Commodity Exchange (ICE), the transferability of 

the results for the local Brazilian market to the international context is limited. Bohl, Gross 

and Souza et al. (2018) fill this gap by analyzing the role of the Brazilian and the US 

futures markets as well as the Brazilian spot market in the price formation process of 

Arabica coffee. Using a multivariate GARCH model the authors find evidence for 

informational spillovers from both the domestic and the international futures markets to the 

spot market. Furthermore they find evidence of significant information transmission from 

the Brazilian BM&F futures market to the ICE futures market. This is especially evident 

during periods of higher prices and price volatility which underlines the relevance of Brazil 

for the international price formation process. 

Both these studies analyze price transmission solely based on price information. We 

consider information on trade as well. Our objective is twofold: i) the analysis of price 

transmission processes between international futures markets and Brazilian spot markets 

for Arabica coffee and ii) the analysis of whether Brazilian exports of coffee affect 

international price interdependencies. We hypothesise that the relationship between the 

international futures market and the Brazilian spot market is affected by changes in 

Brazil’s export transactions with Arabica coffee.  

The standard tool for analyzing price transmission processes between interrelated markets 

is a linear vector error correction model (VECM). A crucial assumption of such a VECM is 

the structural stability with constant parameters. This expectation of a constant relationship 
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between the spot and futures prices contradicts changing trading conditions such as 

changes in the export behavior of a large exporting country. To overcome this problem 

different methods for dealing with nonlinearities are discussed in the literature. One option 

is the inclusion of dummy variables for known time periods of changing trade conditions 

(e.g. before and after the imposition of an export ban). However, the timing of such 

episodes is not always known with certainty. Hence, so-called endogenous regime-

dependent modelling approaches are often favored. These regime-dependent modelling 

approaches include the threshold VECM (TVECM) (Blake and Fomby, 1997; Goodwin 

and Piggott, 2001; Balcombe, Bailey and Brooks, 2007) which assumes that markets only 

adjust to price changes larger than trade costs whereas price changes smaller than trade 

costs are not corrected. Another regime-specific approach is the smooth transition VECM 

(STVECM) (Terasvirta, 1994; Ghoshray, 2010) as a generalization of the TVECM. Here it 

is assumed that changes between phases of error correction and no error correction are 

smooth and not abrupt. However, a critical assumption of these two modelling approaches 

is that factors such as the magnitude of the error correction term causing switches between 

different regimes over time are observable and quantifiable and therefore can be defined a 

priori.  

In this paper we apply the Markov-switching VECM (MSVECM) which is frequently used 

in financial or agricultural research (Busse, Brümmer and Ihle, 2012; Ihle, von Cramon-

Taubadel and Zorya, 2009; Götz, Glauben and Brümmer, 2013). The advantage of a 

MSVECM is that regime-switches are governed by unobservable variables in probabilistic 

ways that do not have to be specified a priori. In this sense the MSVECM is more flexible 

than alternative models. In the context of this study it seems plausible that the price 

transmission process is regime dependent due to fluctuations in Brazilian export volumes 

and in the monetary export values, especially in phases of high or low coffee prices and 

price volatility. 

The rest of this study is structured as follows: in sections 2 and 3 we describe the methods 

and the data that we use, respectively, and in section 4 we present and discuss our 

empirical results. Section 5 concludes.  

2 Methodological approach 

To analyze the price transmission process between the spot and futures market for Arabica 

coffee we first estimate the following vector error correction model (VECM): 
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[
∆𝑝𝑡

𝑆

∆𝑝𝑡
𝐹] = [𝛼𝑆

𝛼𝐹] ([1 −𝛽1] [
𝑝𝑡−1

𝑆

𝑝𝑡−1
𝐹 ] − 𝛽0) + ∑ 𝐶𝑖 [

∆𝑝𝑡−𝑖
𝑆

∆𝑝𝑡−𝑖
𝐹 ]

𝑘

𝑖=1

+ [
𝜈𝑡

𝑆

𝜈𝑡
𝐹] , (1) 

where 𝑝𝑡
𝑆 and 𝑝𝑡

𝐹 denote the spot and futures prices, ∆ is the first difference operator, 𝛽0 

and 𝛽1 are the constant and slope parameters in the long-run equilibrium relationship 

between 𝑝𝑡
𝑆 and 𝑝𝑡

𝐹, respectively, and the C𝑖 are 2x2 matrices of short-run coefficients. The 

𝑣𝑡 are white noise error terms with variance-covariance matrix Ω, and k is the lag order of 

the short-run dynamics, which is determined by using the Akaike Information Criterion 

(AIC). The α are adjustment parameters that measure the speeds with which 𝑝𝑡
𝑆 and 𝑝𝑡

𝐹 

adjust to correct deviations from the long-run equilibrium relationship.  

In a next step, we follow Krolzig, Marcellino and Mizon et al. (2002) and estimate a 

MSVECM. The MSVECM is an extension of Markov-switching vector autoregressive 

models (MSVAR), initially proposed by Hamilton (1989) to analyze US business cycles. 

We rewrite the VECM in equation (1) into a MS(R)-VECM(k) that allows for regime-

dependency in the adjustment processes and the short-run coefficients. The long-run 

relationship between the spot and futures prices is assumed to be constant over the sample 

period: 

[
∆𝑝𝑡

𝑆

∆𝑝𝑡
𝐹] = [

𝛼𝑡
𝑆

𝛼𝑡
𝐹] (𝑟𝑡) ([1 −𝛽1] [

𝑝𝑡−1
𝑆

𝑝𝑡−1
𝐹 ] − 𝛽0) + ∑ C𝑖(𝑟𝑡) [

∆𝑝𝑡−𝑖
𝑆

∆𝑝𝑡−𝑖
𝐹 ]

𝑘

𝑖=1

+ [
𝑢𝑡

𝑆

𝑢𝑡
𝐹] , (2) 

where, in addition to the notations defined above, the 𝑢𝑡 are residual disturbances, and the 

state variable 𝑟𝑡 ∈ {1, … , 𝑅} indicates which of the 𝑅 possible regimes governs the 

MSVECM at time 𝑡. The number of regimes is selected according to the AIC which is the 

recommended selection criterion for determining the number of regimes in Markov-

switching models (Psaradakis and Spagnolo, 2003). To see whether the Brazilian export 

transactions affect the speed of adjustment, we define the adjustment parameters as 

follows: 

[
𝛼𝑡

𝑆

𝛼𝑡
𝐹] = [

𝛼0
𝑆

𝛼0
𝐹] + [

𝛼1
𝑆

𝛼1
𝐹] 𝑥𝑣𝑜𝑙𝑢𝑚𝑒,𝑡 + [

𝛼2
𝑆

𝛼2
𝐹] 𝑥𝑣𝑎𝑙𝑢𝑒,𝑡 , (3) 

where 𝑥𝑣𝑜𝑙𝑢𝑚𝑒,𝑡 and 𝑥𝑣𝑎𝑙𝑢𝑒,𝑡 are the 5-day-moving-average of the volume and the monetary 

value of Green Arabica Dry coffee exports, respectively. Including these two export 

parameters in the estimation of a MSVECM as described in equation (3) allows the 

adjustment of spot and futures markets to vary over time. 
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Since 𝑟𝑡 is allowed to be unobservable, the state of the system at any time 𝑡 does not have 

to be defined beforehand but is identified by the model itself. In addition, the variances of 

the 𝑢𝑡 are conditional on 𝑟𝑡, so that the model allows for heteroscedasticity. The evolution 

of the discrete and finite number of regimes 𝑟𝑡 at any time 𝑡 is regulated by a Markov 

chain. This Markov chain is assumed to be ergodic and irreducible, so that the distribution 

of the regimes is stationary and any regime can be reached from any other regime. The 

probability of switching between all possible regimes is characterized by the following 

transition probability matrix: 

Π = (

𝜋11 … 𝜋1𝑅

⋮ ⋱ ⋮

𝜋𝑅1 … 𝜋𝑅𝑅

) , (4) 

where 𝜋𝑖𝑗 = 𝑃𝑟(𝑟𝑡 = 𝑗|𝑟𝑡−1 = 𝑖) defines the probability of switching from regime 𝑖 in the 

previous period 𝑡 − 1 to regime 𝑗 in the current period 𝑡. The rows in matrix Π sum up to 

1. Thereby it is assumed, that the probability of 𝑟𝑡 only depends on 𝑟𝑡−1 and the transition 

matrix Π (𝑃𝑟(𝑟𝑡|𝑟𝑡−1, Π)). Consequently, the regime generating process is memoryless and 

independent from the history of the process. 

The model in equation (2) is estimated by maximizing a likelihood function that is based 

on an implementation of the expectation maximization (EM) algorithm (Hamilton, 1990), 

which consists of two steps. In the first step, the expectation step, inferences about the 

unobserved regimes are derived based on arbitrarily chosen starting values for the model 

parameters and transition probabilities. Based on these expected values of the regime 

process so-called smoothed probabilities can be estimated. These smoothed probabilities 

for the occurrence of 𝑟𝑡 are conditional on all available information over the entire sample. 

In the second step, the maximization step, the starting values for the model parameters and 

transition probabilities are updated based on the smoothed probabilities obtained in the 

expectation-step. The two steps are repeated until the likelihood function is maximized. In 

the end, the smoothed probabilities provide the likelihood of being in each of the regimes 

at any time 𝑡 and the model parameters at time 𝑡 can be assigned to the regime of the 

highest smoothed probability (Hamilton, 1990). 

3 Data 

To analyze price transmission on the Brazilian coffee market we use 1,558 daily 

observations from October 2011 to September 2017. For the Brazilian spot market price 
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(𝑝𝑡
𝑆) we use the Cepea/Esalq Arabica coffee price index. This price index is based on 

transactions with Arabica coffee type 6 in the Brazilian wholesale market in five different 

reference regions all over Brazil (Cerrado, southern Minas Gerais, Mogiana, Paulista, 

northwestern Paraná). The transactions refer to delivery in São Paulo city and include 

freight costs as well as taxes. The influence of each of these reference regions is weighted 

according to the volume of Arabica coffee produced. Information for the Cepea/Esalq 

Arabica coffee price index is collected by different cooperatives, stockbrokers, roasters and 

exporters. 

For the corresponding futures market price (𝑝𝑡
𝐹) we use the Coffee C futures contract 

which is traded at the Intercontinental Exchange (ICE) in New York. The Coffee C 

contract is considered the world benchmark for Arabica coffee. Brief details of the Coffee 

C futures contract are as follows. The ICE lists the futures contract with five different 

delivery months (March, May, July, September and December), a nominal contract size of 

37,500 lb (about 17 tons) and a minimum tick size of 0.0005 US$/lb. (equivalent to 18.75 

US$ per contract). The settlement is specified for physical delivery in New York, Virginia, 

New Orleans, Houston, Miami, Bremen/Hamburg, Antwerp and Barcelona. This choice of 

delivery locations points to the high demand for Arabica coffee in the EU and the USA as 

the two biggest importers of Arabica coffee worldwide. As it is common in the literature, 

we construct our futures price series by concatenating the daily settlement prices from the 

first nearby futures contract to make sure that we work with the most liquid futures 

contracts. Furthermore, we calculate so-called cash-equivalent futures prices as suggested 

by Garbade and Silber (1983) and Yang, Bessler and Leatham et al. (2001) to correct for a 

changing correspondence between a spot market price and a futures market price as the 

futures contract approaches expiry. Thus: 

𝑝𝑡
𝐶𝐸𝐹 = 𝑝

𝑇│𝑡
𝐹 − 𝑟𝑡 ∗ [𝑇 − 𝑡]/360 , (5) 

where 𝑝𝑡
𝐶𝐸𝐹 is the cash equivalent futures price at time t, 𝑝

𝑇│𝑡
𝐹  is the price of the futures 

contract at time t that expires at time T, and r is the daily interest rate of the current 10 year 

US government bonds. In the following, we refer to this cash-equivalent futures price as 

‘the futures price’.  

The resulting spot and futures prices in levels are presented in figure 1 (left axis). The 

prices seem to co-move with a downward trend between 2011 and 2013, interrupted by a 

short period of higher prices and price volatility in mid-2012 and followed by rapidly 
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increasing price levels and price volatility (right axis) in 2014. In the end of 2016 both 

prices exhibit slightly higher price levels again. 

 

Figure 1: Brazilian spot and US futures prices for Arabica coffee between 2011 and 

2017 

To analyze the influence of Brazilian coffee exports on the price transmission process 

between these spot and futures prices we use information on daily trade generated via 

“Certificates of Origins” and provided by the International Coffee Organization. Figure 2 

displays the 5-day moving averages of the total daily volumes (left axis) and values (right 

axis) of Brazilian Green Arabica dry coffee exports. Although trade data are available for 

multiple different varieties of Arabica coffees (decaffeinated, organic etc.) we only 

consider the classical Green Arabica Dry coffee exports, which account for more than 98 

% of all Brazilian Arabica coffee exports.  

Between October 2011 and September 2017 Brazil exported more than 9 mill. tons of 

Green Arabica Dry coffees with a total value of nearly 30 bill. US$. The 5-day moving 

averages of the export values are highly volatile and range between 6 and 47 mill. US$ 

whereas the total daily volume varies between 2,000 10,000 tons. 
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Note: Volume and value are displayed as their 5-day moving averages. 

Figure 2: Total daily volume and value of Brazil’s Green Arabica Dry coffee exports 

4 Results and discussion 

We first test our spot and futures time series for unit roots (table 1). The results of the ADF 

tests (Dickey and Fuller, 1979) without a constant or a trend indicate that the null 

hypothesis of a unit root cannot be rejected for either the spot price or the futures price. 

Repeating the ADF tests including a constant or a constant and a trend leads to similar 

results. Hence, we conclude that the spot and futures price time series are integrated of 

order one (I[1]). The results of the KPSS tests (Kwiatkowski et al., 1992) in table 1 

confirm these findings for both price series. The null hypothesis of stationarity can be 

rejected for both price series in levels but not for the first differences of the price series, 

regardless of whether the KPSS tests are carried out including a constant or a trend.
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Table 1: Results of the ADF tests and KPSS tests 

Test Price Lags 
a)

 Test-statistic 
b) 

ADF test 

(no constant, no trend) 

𝑝𝑡
𝑆 - spot 1 -1.442 

𝑝𝑡
𝐹 - futures 4 -1.233 

Δ𝑝𝑡
𝑆 - spot 1 -27.966 

Δ𝑝𝑡
𝐹 - futures 3 -19.334 

ADF test 

(constant) 

𝑝𝑡
𝑆 - spot 1 -2.531 

𝑝𝑡
𝐹 - futures 4 -2.696 

Δ𝑝𝑡
𝑆 - spot 1 -27.982 

Δ𝑝𝑡
𝐹 - futures 3 -19.344 

ADF test 

(constant and trend) 

𝑝𝑡
𝑆 - spot 1 -2.324 

𝑝𝑡
𝐹 - futures 4 -2.648 

Δ𝑝𝑡
𝑆 - spot 1 -28.013 

Δ𝑝𝑡
𝐹 - futures 3 19.357 

KPSS test 

(constant) 

𝑝𝑡
𝑆 - spot 1 26.293 

𝑝𝑡
𝐹 - futures 4 7.929 

Δ𝑝𝑡
𝑆 - spot 1 0.155 

Δ𝑝𝑡
𝐹 - futures 3 0.105 

KPSS test 

(trend) 

𝑝𝑡
𝑆 - spot 1 6.818 

𝑝𝑡
𝐹 - futures 4 1.749 

Δ𝑝𝑡
𝑆 - spot 1 0.050 

Δ𝑝𝑡
𝐹 - futures 3 0.050 

a) The number of lags is selected according to the Akaike Information Criterion (AIC). 

b) Critical values: ADF test (no constant, no trend): -2.58 (1 %), -1.95 (5 %), -1.62 (1 0%); ADF test (constant): -3.43 (1 

%), -2.86 (5 %), -2.57 (10 %); ADF test (constant and trend): -3.96 (1 %), -3.41 (5 %), -3.12 (10 %); KPSS test 

(constant): 0.74 (1 %), 0.46 (5 %), 0.35 (10 %); KPSS test (trend): 0.22 (1 %), 0.15 (5 %), 0.12 (10 %) 

Next we apply the Johansen trace test for cointegration (Johansen and Juselius, 1990). The 

results in table 2 show that both price series are cointegrated and share a common long-run 

equilibrium relationship. 

Table 2: Results of the Johansen trace tests for cointegration 

Null hypothesis Lags 
a)

 
Test-

statistic 
b)

 p-value 

𝐻𝑜
𝑟=0: No cointegrating relationship 5 26,171 <0.001 

𝐻𝑜
𝑟=1: One cointegrating relationship 5 7.978 0.121 

a)
 The number of lags is selected according to the Akaike Information Criterion (AIC). 

b)
 Critical values for Johansen trace test statistics: 𝐻𝑜

𝑟=0 24.60 (1 %), 19.96 (5 %), 17.85 (10 %) and 𝐻𝑜
𝑟=1 

12.97 (1 %), 9.24 (5 %), 7.52 (10 %) 
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The estimate of this long-run relationship between the spot and futures price is presented in 

table 3. The spot price equals 0.908 times the futures price minus a constant of 0.314. Both 

parameters are highly significant (p-values <0.001). 

Table 3: The estimated long-run relationship between spot and futures prices 

Dependent variable Independent variable Estimate Std. error t-value p-value 

𝑝𝑡
𝑆 - spot 

𝑝𝑡
𝐹 - futures 0.908 0.006 140.874 <0.001 

Constant -0.314 0.022 -14.34 <0.001 

To get a first impression regarding the price transmission process between the Brazilian 

spot and US futures prices for Arabica coffee we estimate a standard VECM. The 

parameter results show that the spot price significantly adjusts to deviations from the long-

run equilibrium relationship by 𝛼𝑆 = -0.016 whereas the adjustment of the futures price is 

not statistically significant (𝛼𝑆 = 0.008). Hence, price information is transmitted by the 

futures market to the spot market but not the other way round. However, the speed of error 

correction is quite low, even though daily data are used. The detailed results of the 

estimated VECM are presented in the Appendix (table A1). Though this linear VECM 

allows for some first insights, the generalized M-fluctuation test for parameter instability 

(Zeileis and Hornik, 2007) points towards structural changes over time.  

Therefore we next estimate a MSVECM to account for possible regime-switches over 

time. To analyze whether Brazilian Arabica exports influence pricing behavior on the spot 

and futures markets we modify the adjustment parameters in the MSVECM as described in 

equation (3). Hence, we can see whether the speed of adjustment is influenced by the daily 

volumes and monetary values of Arabica Dry coffee exports
1
. Instead of using the absolute 

daily numbers for the export volumes and values, we calculate their lagged 5-day moving 

averages to capture possible influences of a whole trading week. This is necessary because 

the customs data record transactions on the day they take place, but traders usually prepare 

their transactions in advance (e.g. purchase the coffee that is later physically exported), so 

the effect of an export transaction on prices might be felt before the export physically 

passes customs. The moving averages are formed over a period of 5 days, as this matches 

                                                 
1
 We only consider Green Arabica Dry coffee exports and neglect all other varieties to avoid biased results 

due to additional charges for special qualities or processings. Re-estimating the VECM and MS-VECM with 

the volumes and values of all Arabica coffee exports leads to nearly identical results, since Green Arabica dry 

coffee exports account for more than 98 % of all Arabica coffee exports from Brazil.  
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the selection of 5 lags in the MSVECM according to the AIC. The MSVECM with regime-

dependency in the adjustment processes and the short-run coefficients is estimated with 

two regimes as suggested by the AIC. The results of the MS(2)-VECM(5) are presented in 

table 4.  

Table 4: Results of the estimated MS(2)-VECM(5) for spot and futures prices for 

Arabica coffee 

Variable 

Regime 1 Regime 2 

∆𝒑𝒕
𝑺 - spot ∆𝒑𝒕

𝑭 - future ∆𝒑𝒕
𝑺 - spot ∆𝒑𝒕

𝑭 - future 

𝛼0 -0.035 (0.580) 0.089 (0.144) -0.139 (0.043) -0.237 (0.040) 

𝛼1 2.301 (0.178) 1.517 (0.280) 2.413 (0.098) 2.347 (0.421) 

𝛼2 -0.710 (0.134) -0.767 (0.006) -0.094 (0.723) 0.400 (0.510) 

∆𝑝𝑡−1
𝑆  -0.109 (0.019) 0.045 (0.399) -0.084 (0.201) 0.590 (<0.001) 

∆𝑝𝑡−1
𝐹  0.067 (0.041) -0.050 (0.294) 0.070 (0.178) -0.403 (<0.001) 

∆𝑝𝑡−2
𝑆  -0.096 (0.043) -0.091 (0.123) -0.092 (0.172) 0.300 (0.020) 

∆𝑝𝑡−2
𝐹  0.065 (0.055) 0.088 (0.051) 0.060 (0.258) -0.268 (0.002) 

∆𝑝𝑡−3
𝑆  -0.063 (0.182) -0.031 (0.605) -0.183 (0.006) 0.043 (0.747) 

∆𝑝𝑡−3
𝐹  0.053 (0.117) 0.077 (0.099) 0.216 (<0.001) 0.075 (0.452) 

∆𝑝𝑡−4
𝑆  -0.107 (0.024) 0.014 (0.817) -0.125 (0.058) -0.066 (0.561) 

∆𝑝𝑡−4
𝐹  0.026 (0.434) 0.030 (0.474) 0.144 (0.006) 0.071 (0.428) 

∆𝑝𝑡−5
𝑆  -0.064 (0.152) -0.005 (0.905) -0.177 (0.005) -0.163 (0.129) 

∆𝑝𝑡−5
𝐹  0.017 (0.586) 0.011 (0.747) 0.140 (0.006) 0.059 (0.481) 

𝜎𝑢
𝑆, 𝜎𝑢

𝐹 0.036 0.044 0.076 0.105 

Note: The numbers of five lags and two regimes are selected according to the AIC. The p-values related to 

the estimated parameters are displayed in parentheses. The estimates for 𝛼1
𝑆, 𝛼2

𝑆, 𝛼1
𝐹, and 𝛼2

𝐹 are not 

directly interpretable but have to be multiplied with the respective time-varying variables for the export 

volumes and monetary export values. The total daily adjustment is defined as follows:                          

[
𝛼𝑡

𝑆

𝛼𝑡
𝐹] = [

𝛼0
𝑆

𝛼0
𝐹] + [

𝛼1
𝑆

𝛼1
𝐹] 𝑥𝑣𝑜𝑙𝑢𝑚𝑒,𝑡 + [

𝛼2
𝑆

𝛼2
𝐹] 𝑥𝑣𝑎𝑙𝑢𝑒,𝑡  . 

The results show that the error correction process and the residual standard errors (𝜎𝑢
𝑆 and 

𝜎𝑢
𝐹) considerably differ between the two regimes. In regime 1 only the futures market’s 

adjustment to deviations from the long-run equilibrium market is significantly dependent 

on the total monetary value of Arabica Dry coffee exports (𝛼2). The export volumes (𝛼1) 

do not significantly influence the error correction process. In the second regime the spot 

price constantly adjusts in a significant way (𝛼0) and the spot price’s total daily adjustment 
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is significantly influenced by the volume of Arabica Dry coffee exports (𝛼1). Additionally, 

the futures price constantly adjusts to changes from the equilibrium relationship but the 

estimated parameter has the wrong sign (𝛼0). Moreover, the residual standard errors of the 

futures price (𝜎𝑢
𝐹) and the spot price (𝜎𝑢

𝑆) more than doubled from regime 1 to regime 2, 

where 𝜎𝑢
𝐹 is slightly higher than 𝜎𝑢

𝑆 in both regimes. 

Multiplying the estimates for the variables 𝛼1
𝑆, 𝛼2

𝑆, 𝛼1
𝐹, and 𝛼2

𝐹 with the respective daily 

export volumes and export values, in combination with the estimates for 𝛼0
𝑆, 𝛼0

𝐹, lead to 

time-varying total daily adjustments of the spot and futures prices. Figure 3 displays these 

parameters for the total daily error correction. Additionally, we multiply the estimates for 

the variables 𝛼1
𝑆, 𝛼2

𝑆, 𝛼1
𝐹 and 𝛼2

𝐹 with the respective average values for the export 

volumes and the export values in both regimes to determine the actual influence of the 

export parameters on the total adjustment process (table 5). 

Note: The total daily adjustment is defined as follows: [
𝛼𝑡

𝑆

𝛼𝑡
𝐹] = [

𝛼0
𝑆

𝛼0
𝐹] + [

𝛼1
𝑆

𝛼1
𝐹] 𝑥𝑣𝑜𝑙𝑢𝑚𝑒,𝑡 + [

𝛼2
𝑆

𝛼2
𝐹] 𝑥𝑣𝑎𝑙𝑢𝑒,𝑡 . 

Figure 3: Total adjustment of the spot and futures prices over time 



 

14 

 

Table 5: Results of the average adjustment parameters of the estimated MS(2)-

VECM(5) for spot and futures prices for Arabica coffee 

Variable 
a)

 
Regime 1 Regime 2 

∆𝒑𝒕
𝑺 - spot ∆𝒑𝒕

𝑭 - future ∆𝒑𝒕
𝑺 - spot ∆𝒑𝒕

𝑭 - future 

𝛼0 -0.035 0.089 -0.139 -0.237 

𝛼1 ∗ 𝑥𝑣𝑜𝑙𝑢𝑚𝑒 0.138 0.091 0.141 0.137 

𝛼2 ∗ 𝑥𝑣𝑎𝑙𝑢𝑒 -0.121 -0.130 -0.020 0.086 

𝛼 
b)

 
-0.017 0.050 -0.018 -0.013 

(-0.0259; -0.0097) (-0.0264; 0.1253) (-0.0526; 0.0167) (-0.0524; -0.0021) 
a)

 The variables 𝒙𝒗𝒐𝒍𝒖𝒎𝒆 and 𝒙𝒗𝒂𝒍𝒖𝒆 display the mean values of the export volumes and values. 
b)

 The confidence intervals (95 %) of the total adjustment parameters are displayed in parentheses. The 

intervals are calculated using the bootstrap method with 1,000 replicates. 

Generally, the total daily adjustment of the spot price is less variable than the total daily 

adjustment of the futures price (figure 3). In regime 1 the daily error correction of the spot 

price averages 𝛼𝑆 = −0.017 with a standard deviation of 0.017 whereas the futures price 

corrects on average 𝛼𝐹 = 0.050 with a standard deviation of 0.019. Consequently, both 

prices adjust to deviations from the long-run equilibrium in the first regime but the futures 

price adjusts faster than the spot price. The results in table 5 reveal that the monetary 

export value increases the spot price’s adjustment in the first regime (-0.121) but that this 

increase is completely compensated by the amplification of deviations from the long-run 

equilibrium of the export volume (0.138). In case of the futures market the export volume 

enhances the relatively strong constant adjustment in regime 1 but the total adjustment is 

lowered due to the influence of the export value. Bootstrapping 95 % confidence intervals 

around the average total adjustment parameters shows that the interval around the average 

adjustment of the futures price (-0.0264; 0.1253) is wider than the interval around the 

average adjustment of the spot price (-0.0259; -0.0097). This means that the average error 

correction parameter of the futures price is more likely to fluctuate. 

In regime 2 the situation changes remarkably. The error correction parameters for both the 

spot and futures prices are highly volatile and very similar to each other so that the futures 

markets total error correction mostly points to the wrong direction (figure 3). The spot 

price adjusts by 𝛼𝑆 = −0.018 on average with a standard deviation of 0.026. The futures 

price adjusts by 𝛼𝐹 = −0.013 with an even higher standard deviation of 0.052 which is 

four times the average value. The export volume again lowers the spot price’s total 

adjustment that goes mainly back to the constant part (𝛼0
𝑆 = −0.139). Although the two 
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export parameters correct the deviations with the correct sign, the futures price amplifies 

rather than corrects deviations on average in regime 2 because of the wrong sign of the 

constant parameter (𝛼0
𝐹 = −0.237). 

These findings are of special interest for the coffee producers and other market participants 

since they underline the unpredictability of the market behavior in regime 2. Furthermore 

these regime-specific estimates might explain the slow error correction in the standard 

linear VECM, especially for the futures price. As the standard linear VECM provides a 

mixture of both regimes, the positive and negative adjustment parameters of the futures 

price nearly cancel out each other leading to a surprisingly low overall error correction.  

These major differences in the error correction behavior of both market prices allow for a 

more detailed look at which points in time are assigned to which regime. Figure 4 presents 

the smoothed probabilities for regime 1 varying between 0 % and 100 % (right axis) that 

are conditional on all available information over the entire sample period between October 

2011 and September 2017. These smoothed probabilities indicate for each single point in 

time how likely it is to be assigned to regime 1. Additionally, figure 4 displays the futures 

and spot prices for Arabica coffee (left axis).  

 

Figure 4: Smoothed probability of regime 1 in comparison to the spot and futures 

prices for Arabica coffee between 2011 and 2017 
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Table 6 presents the corresponding transition probabilities for switching between the two 

regimes. The results for the transition probabilities show that both regimes are highly 

persistent with probabilities of only 0.4 % (regime 1) and 0.6 % (regime 2) of switching to 

the respective other regime. 

Table 6: Transition probability matrix of the estimated MS(2)-VECM(5) 

 To regime 1 To regime 2 

From regime 1 0.996 0.004 

From regime 2 0.006 0.994 

Figure 4 reveals that the time periods of higher prices and higher price volatility are most 

likely to be assigned to regime 2 whereas time periods with more or less constant or 

downward trending price levels are assigned to regime 1. When prices tended to decline 

between October 2011 and the end of 2013 the MSVECM pointed to regime 1 most of the 

time. The nearly persistent downward trend was only interrupted for short time periods, for 

example between June and September 2012, when it was more likely to be assigned to 

regime 2. The price peaks between January 2014 and March 2015 are also assigned to 

regime 2. The time of lower price volatility and often sideways trending price levels from 

mid-2015 on is again assigned to the first regime. Hence, the turbulent error correction 

parameters of both price series in the second regime overlap with phases of price 

turbulences in the futures and spot markets. 

As markets remained well supplied with coffee between 2012 and 2013 (regime 1) prices 

fell below the production costs with devastating consequences especially for the small-

scale coffee farmers (International Coffee Organization, 2013). At the same time the 

futures prices error correction steadily increased while the adjustment of the Brazilian spot 

price decreased (figure 3) with export values significantly affecting the adjustment of the 

futures market (table 4). When prices for Arabica coffee more than doubled between 

January and February 2014 and the model switched from regime 1 to regime 2, Brazil had 

faced one of the worst droughts in decades resulting in drastic declines in harvest volumes 

and crop qualities. At the same time, the export volume collapsed (figure 2) which 

significantly influenced the price transmission process in the Brazilian spot market (table 

4).  
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Hence, the futures market draws a lot of its information from the Brazilian spot market as 

long as Brazil lives up to its role as the world’s largest producer of Arabica coffee and as a 

pillar of global coffee market (regime 1). However, as soon as Brazil is no longer able to 

fulfill this role, futures markets destabilize and the link between Brazilian spot prices and 

international futures prices becomes more tenuous (regime 2). Consequently, changing 

price volatility, export volumes and export values affect the price interdependencies 

between international futures markets and domestic spot markets in emerging economies. 

This is especially interesting for the debate about the trading activities of financial market 

investors or speculators. External market investors are often accused of causing increased 

price volatility and price levels with negative effects in particular for small-scale farmers 

who are especially vulnerable to price risk caused by increased spot price volatility. 

Additionally, the wrong sign of the futures prices’ turbulent adjustment parameters in the 

second regime shows that the futures market amplifies rather than corrects deviations from 

the long-run equilibrium relationship. However, our results point to an average unchanged 

correction of deviations from the long-run relationship of the spot market in regime 2 

during time periods of increased price volatility and price levels. This underlines that the 

spot market does not become more dependently on the futures market in times when 

concerns over the futures market’s influence on the price formation with negative effects 

for farmers in emerging economies like Brazil are highest.  

Table 7 summarizes further characteristics of both regimes.  

Table 7: Characteristics of the estimated regimes 

Indicator Regime 1 Regime 2 Δ (%) 
a) 

𝑝𝑡
𝑆 – Average spot price (US$/kg) 2.39 3.36 41 

𝑝𝑡
𝐹 – Average futures price (US$/kg) 2.95 4.10 39 

𝑥𝑤𝑒𝑖𝑔ℎ𝑡,𝑡– Average export volume (tons) 6,016.76 5,847.95 -3 

𝑥𝑣𝑎𝑙𝑢𝑒,𝑡– Average export value (mill. US$) 17.01 21.55 26 

𝛼𝑆– Average total adjustment of the spot price  -0.0170 -0.0180 5 

𝛼𝐹 – Average total adjustment of the futures price  0.0497 -0.0134 -127 

Number of observations 1052 501 -52 
a)

 The percentage difference is calculated as the difference between the parameters in regime 2 compared to  

the parameters in regime 1. 
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An interesting feature is the difference in the export coefficients between the two regimes. 

Due to the generally higher price level in regime 2 the average value of Brazil’s Arabica 

coffee exports of 21.55 mill. US$ per day is 26 % higher in regime 2 than in regime 1, 

despite the slightly lower export volume (- 3 %). 

5 Conclusions 

This study assesses the price interdependencies between the international futures prices 

and the local Brazilian spot prices for Arabica coffee for the time period between 2011 and 

2017. Linking classical price transmission analysis with trade information we analyze to 

which extent Brazilian exports of Arabica coffee influence the global price formation of 

coffee. In our analysis we focus on Brazil as it is the world’s largest producer and exporter 

of Arabica coffee and it can be expected that changes in the export behavior influence 

price levels both globally and locally. We factor in the volumes of Brazilian Arabica 

exports as well as the values of these export transactions to account for the monetary value 

of the exports as well as changing weights. Combining a MSVECM modelling approach 

(Hamilton, 1989; Krolzig, Marcellino and Mizon, 2002) with export information and daily 

data allows us to produce time-varying results to consider structural changes over time. 

Our results indicate that in general price information is transmitted by both the spot and 

futures prices over the whole observation period. The price transmission process between 

the futures and spot prices is subject to regime switches over time that correspond to 

periods of changing prices and price volatility. Phases of downward or sideways trending 

coffee prices with low price volatility are mostly assigned to regime 1 whereas regime 2 

captures phases of price peaks and high volatility as in 2014/15. In both regimes Brazilian 

exports affect the error correction of the domestic spot prices as well as the international 

futures prices. In regime 1 the spot price adjusts to deviations from the long-run 

equilibrium slower than the futures market. In comparison, both prices’ error correction is 

much more volatile in regime 2. However, the spot market’s average adjustment remains 

nearly unchanged in regime 2 whereas the futures price amplifies deviations from the long-

run equilibrium relationship.  

Thus, our results underline the importance of Brazil as the world’s largest coffee producer 

and exporter for global pricing processes in the coffee sector. In times when Brazil lives up 

to its role as a pillar of the global coffee market the international futures market draws a lot 

of its information from the Brazilian spot market. But as soon as the Brazilian dominance 
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weakens, the link between Brazilian spot prices and international futures prices becomes 

more tenuous. 

Following this study combining customs data with prices, the influence of additional 

supply and demand information on the global pricing in the coffee sector should be further 

investigated. Another potential topic for further research is examining the consequences of 

the futures markets’ dependency on Brazilian coffee markets for coffee producers in 

developing countries or emerging economies. Since our results are based on 5-day moving 

averages of export data, further studies may focus on determining the time period traders 

look back to gather market information to justify the lag length of the model. 
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Appendix 

Table A1: Results of the estimated VECM  

Dependent variable Independent variable Estimate Std. error t-value p-value 

∆𝑝𝑡
𝑆 - spot 

𝛼𝑆 -0.016 0.008 -1.992 0.047 

∆𝑝𝑡−1
𝑆  -0.084 0.037 -2.266 0.023 

∆𝑝𝑡−1
𝐹  0.069 0.028 2.453 0.014 

∆𝑝𝑡−2
𝑆  -0.076 0.038 -1.995 0.046 

∆𝑝𝑡−2
𝐹  0.055 0.029 1.893 0.058 

∆𝑝𝑡−3
𝑆  -0.126 0.038 -3.334 <0.001 

∆𝑝𝑡−3
𝐹  0.147 0.029 5.084 <0.001 

∆𝑝𝑡−4
𝑆  -0.099 0.037 -2.652 0.008 

∆𝑝𝑡−4
𝐹  0.088 0.029 3.048 0.002 

∆𝑝𝑡−5
𝑆  -0.125 0.036 -3.447 <0.001 

∆𝑝𝑡−5
𝐹  0.085 0.028 3.060 0.002 

∆𝑝𝑡
𝐹 - future 

𝛼𝐹 0.008 0.010 0.766 0.444 

∆𝑝𝑡−1
𝑆  0.310 0.049 6.286 <0.001 

∆𝑝𝑡−1
𝐹  -0.208 0.038 -5.526 0.001 

∆𝑝𝑡−2
𝑆  0.084 0.051 1.646 0.010 

∆𝑝𝑡−2
𝐹  -0.073 0.038 -1.904 0.057 

∆𝑝𝑡−3
𝑆  -0.010 0.051 -0.200 0.842 

∆𝑝𝑡−3
𝐹  0.096 0.038 2.496 0.013 

∆𝑝𝑡−4
𝑆  -0.011 0.050 -0.213 0.831 

∆𝑝𝑡−4
𝐹  -0.028 0.038 -0.740 0.459 

∆𝑝𝑡−5
𝑆  -0.068 0.048 -1.400 0.162 

∆𝑝𝑡−5
𝐹  0.027 0.037 0.733 0.464 

Note: The number of lags (k=5) is selected according to the Akaike Information Criterion (AIC). 

 



 

 

Diskussionspapiere  

2000 bis 05. Juli 2019 

Institut für Agrarökonomie 

Georg-August-Universität, Göttingen 

 

2000 

0001 Brandes, W. 
Über Selbstorganisation in Planspielen:  

ein Erfahrungsbericht, 2000 

0002 
von Cramon-Taubadel, S.      

u. J. Meyer 

Asymmetric Price Transmission:  

Factor Artefact?, 2000 

2001 

0101 Leserer, M. Zur Stochastik sequentieller Entscheidungen, 2001 

0102 Molua, E. 
The Economic Impacts of Global Climate Change on 

African Agriculture, 2001 

0103 Birner, R. et al. 

‚Ich kaufe, also will ich?’: eine interdisziplinäre 

Analyse der Entscheidung für oder gegen den Kauf 

besonders tier- u. umweltfreundlich erzeugter 

Lebensmittel, 2001 

0104 Wilkens, I. 

Wertschöpfung von Großschutzgebieten: Befragung 

von Besuchern des Nationalparks Unteres Odertal als 

Baustein einer Kosten-Nutzen-Analyse, 2001 

2002 

0201 Grethe, H. 

Optionen für die Verlagerung von Haushaltsmitteln 

aus der ersten in die zweite Säule der EU-

Agrarpolitik, 2002 

0202 Spiller, A. u. M. Schramm 

Farm Audit als Element des Midterm-Review : 

zugleich ein Beitrag zur Ökonomie von 

Qualitätsicherungssytemen, 2002 

2003 

0301 Lüth, M. et al. Qualitätssignaling in der Gastronomie, 2003 

0302 
Jahn, G., M. Peupert u.  

A. Spiller 

Einstellungen deutscher Landwirte zum QS-System: 

Ergebnisse einer ersten Sondierungsstudie, 2003 

 

0303 Theuvsen, L. 

Kooperationen in der Landwirtschaft: Formen, 

Wirkungen und aktuelle Bedeutung, 2003 

 

 

 Georg-August-Universität Göttingen  

Department für Agrarökonomie und Rurale Entwicklung 



0304 Jahn, G. 

Zur Glaubwürdigkeit von Zertifizierungssystemen: 

eine ökonomische Analyse der Kontrollvalidität, 2003 

 

2004 

0401 
Meyer, J. u.  

S. von Cramon-Taubadel 
Asymmetric Price Transmission: a Survey, 2004 

0402 
Barkmann, J. u. R. 

Marggraf 

The Long-Term Protection of Biological Diversity: 

Lessons from Market Ethics, 2004 

0403 Bahrs, E. 

VAT as an Impediment to Implementing Efficient 

Agricultural Marketing Structures in Transition 

Countries, 2004 

0404 
Spiller, A., T. Staack u.  

A. Zühlsdorf 

Absatzwege für landwirtschaftliche Spezialitäten: 

Potenziale des Mehrkanalvertriebs, 2004 

0405 Spiller, A. u. T. Staack 

Brand Orientation in der deutschen 

Ernährungswirtschaft: Ergebnisse einer explorativen 

Online-Befragung, 2004 

0406 Gerlach, S. u. B. Köhler 

Supplier Relationship Management im Agribusiness: 

ein Konzept zur Messung der 

Geschäftsbeziehungsqualität, 2004 

0407 Inderhees, P. et al. 
Determinanten der Kundenzufriedenheit im 

Fleischerfachhandel 

0408 Lüth, M. et al. 

Köche als Kunden: Direktvermarktung 

landwirtschaftlicher Spezialitäten an die Gastronomie, 

2004 

2005 

0501 
Spiller, A., J. Engelken u.  

S. Gerlach 

Zur Zukunft des Bio-Fachhandels: eine Befragung 

von Bio-Intensivkäufern, 2005 

0502 Groth, M. 

Verpackungsabgaben und Verpackungslizenzen als 

Alternative für ökologisch nachteilige 

Einweggetränkeverpackungen? Eine 

umweltökonomische Diskussion, 2005 

0503 Freese, J. u. H. Steinmann 

Ergebnisse des Projektes ‘Randstreifen als 

Strukturelemente in der intensiv genutzten 

Agrarlandschaft Wolfenbüttels’, 

Nichtteilnehmerbefragung NAU 2003, 2005 

0504 
Jahn, G., M. Schramm u.  

A. Spiller 

Institutional Change in Quality Assurance: the Case of 

Organic Farming in Germany, 2005 

0505 
Gerlach, S., R. 

Kennerknecht u. A. Spiller 

Die Zukunft des Großhandels in der Bio-

Wertschöpfungskette, 2005 



2006 

0601 
Heß, S., H. Bergmann u.  

L. Sudmann 

Die Förderung alternativer Energien: eine kritische 

Bestandsaufnahme, 2006 

0602 Gerlach, S. u. A. Spiller 

Anwohnerkonflikte bei landwirtschaftlichen 

Stallbauten: Hintergründe und Einflussfaktoren; 

Ergebnisse einer empirischen Analyse, 2006 

0603 Glenk, K. 

Design and Application of Choice Experiment 

Surveys in So-Called Developing Countries: Issues 

and Challenges,  

0604 

Bolten, J., R. Kennerknecht 

u.  

A. Spiller 

Erfolgsfaktoren im Naturkostfachhandel: Ergebnisse 

einer empirischen Analyse, 2006 (entfällt) 

0605 Hasan, Y. 

Einkaufsverhalten und Kundengruppen bei 

Direktvermarktern in Deutschland: Ergebnisse einer 

empirischen Analyse, 2006 

0606 Lülfs, F. u. A. Spiller 

Kunden(un-)zufriedenheit in der Schulverpflegung: 

Ergebnisse einer vergleichenden Schulbefragung, 

2006 

0607 
Schulze, H., F. Albersmeier   

u. A. Spiller 

Risikoorientierte Prüfung in Zertifizierungssystemen 

der Land- und Ernährungswirtschaft, 2006 

2007 

0701 Buchs, A. K. u. J. Jasper 

For whose Benefit? Benefit-Sharing within 

Contractural ABC-Agreements from an Economic 

Prespective: the Example of Pharmaceutical 

Bioprospection, 2007 

0702 Böhm, J. et al. 

Preis-Qualitäts-Relationen im Lebensmittelmarkt: 

eine Analyse auf Basis der Testergebnisse Stiftung 

Warentest, 2007 

0703 Hurlin, J. u. H. Schulze 
Möglichkeiten und Grenzen der Qualitäts-sicherung in 

der Wildfleischvermarktung, 2007 

Ab Heft 4, 2007: 

Diskussionspapiere (Discussion Papers),  

Department für Agrarökonomie und Rurale Entwicklung  

Georg-August-Universität, Göttingen  

(ISSN 1865-2697) 

0704 
Stockebrand, N. u. A. 

Spiller 

Agrarstudium in Göttingen: Fakultätsimage und 

Studienwahlentscheidungen; Erstsemesterbefragung 

im WS 2006/2007 

0705 
Bahrs, E., J.-H. Held   

u. J. Thiering 

Auswirkungen der Bioenergieproduktion auf die 

Agrarpolitik sowie auf Anreizstrukturen in der 

Landwirtschaft: eine partielle Analyse bedeutender 

Fragestellungen anhand der Beispielregion 



Niedersachsen 

0706 
Yan, J., J. Barkmann 

u. R. Marggraf 

Chinese tourist preferences for nature based 

destinations – a choice experiment analysis 

2008 

0801 Joswig, A. u. A. Zühlsdorf Marketing für Reformhäuser: Senioren als Zielgruppe 

0802 Schulze, H. u. A. Spiller 

Qualitätssicherungssysteme in der europäischen Agri-

Food Chain: Ein Rückblick auf das letzte Jahrzehnt 

 

0803 Gille, C. u. A. Spiller 
Kundenzufriedenheit in der Pensionspferdehaltung: 

eine empirische Studie 

0804 Voss, J. u. A. Spiller 

Die Wahl des richtigen Vertriebswegs in den 

Vorleistungsindustrien der Landwirtschaft – 

Konzeptionelle Überlegungen und empirische 

Ergebnisse 

0805 Gille, C. u. A. Spiller 
Agrarstudium in Göttingen. Erstsemester- und 

Studienverlaufsbefragung im WS 2007/2008 

0806 
Schulze, B., C. Wocken u.  

A. Spiller 

(Dis)loyalty in the German dairy industry. A supplier 

relationship management view Empirical evidence 

and management implications 

0807 
Brümmer, B., U. Köster        

u. J.-P. Loy 

Tendenzen auf dem Weltgetreidemarkt: Anhaltender 

Boom oder kurzfristige Spekulationsblase? 

0808 
Schlecht, S., F. Albersmeier  

u. A. Spiller 

Konflikte bei landwirtschaftlichen Stallbauprojekten: 

Eine empirische Untersuchung zum 

Bedrohungspotential kritischer Stakeholder 

0809 
Lülfs-Baden, F.  u.  

A. Spiller 

Steuerungsmechanismen im deutschen 

Schulverpflegungsmarkt: eine 

institutionenökonomische Analyse 

0810 
Deimel, M., L. Theuvsen u. 

C. Ebbeskotte 

Von der Wertschöpfungskette zum Netzwerk: 

Methodische Ansätze zur Analyse des 

Verbundsystems der Veredelungswirtschaft 

Nordwestdeutschlands 

0811 Albersmeier, F. u. A. Spiller Supply Chain Reputation in der Fleischwirtschaft 

2009 

0901 
Bahlmann, J., A. Spiller u. 

C.-H. Plumeyer 

Status quo und Akzeptanz von Internet-basierten 

Informationssystemen: Ergebnisse einer empirischen 

Analyse in der deutschen Veredelungswirtschaft 

0902 Gille, C. u. A. Spiller Agrarstudium in Göttingen. Eine vergleichende 



Untersuchung der Erstsemester der Jahre 2006-2009 

0903 
Gawron, J.-C. u. 

L. Theuvsen 

„Zertifizierungssysteme des Agribusiness im 

interkulturellen Kontext – Forschungsstand und 

Darstellung der kulturellen Unterschiede” 

0904 
Raupach, K.  u. 

R. Marggraf 

Verbraucherschutz vor dem Schimmelpilzgift 

Deoxynivalenol in Getreideprodukten Aktuelle 

Situation und Verbesserungsmöglichkeiten 

0905 Busch, A. u. R. Marggraf 

Analyse der deutschen globalen Waldpolitik im 

Kontext der Klimarahmenkonvention und des 

Übereinkommens über die Biologische Vielfalt 

0906 

Zschache, U., S. von 

Cramon-Taubadel u. 

L. Theuvsen 

Die öffentliche Auseinandersetzung über Bioenergie 

in den Massenmedien - Diskursanalytische 

Grundlagen und erste Ergebnisse 

0907 

Onumah, E. E.,G. 

Hoerstgen-Schwark u.  

B. Brümmer 

Productivity of hired and family labour and 

determinants of technical inefficiency in Ghana’s fish 

farms 

0908 

Onumah, E. E., S. Wessels,  

N. Wildenhayn, G. 

Hoerstgen-Schwark u. 

B. Brümmer 

Effects of stocking density and photoperiod 

manipulation in relation to estradiol profile to enhance 

spawning activity in female Nile tilapia 

0909 
Steffen, N., S. Schlecht 

u. A. Spiller 

Ausgestaltung von Milchlieferverträgen nach der 

Quote 

0910 
Steffen, N., S. Schlecht 

u. A. Spiller 

Das Preisfindungssystem von 

Genossenschaftsmolkereien 

0911 
Granoszewski, K.,C. Reise,  

A. Spiller u. O. Mußhoff 

Entscheidungsverhalten landwirtschaftlicher 

Betriebsleiter bei Bioenergie-Investitionen - Erste 

Ergebnisse einer empirischen Untersuchung - 

0912 
Albersmeier, F., D. Mörlein   

u. A. Spiller 

Zur Wahrnehmung der Qualität von Schweinefleisch 

beim Kunden 

0913 
Ihle, R., B. Brümmer u.  

S. R. Thompson 

Spatial Market Integration in the EU Beef and Veal 

Sector: Policy Decoupling and Export Bans 

2010 

1001 
Heß, S., S. von Cramon-

Taubadel u. S. Sperlich 

Numbers for Pascal: Explaining differences in the 

estimated Benefits of the Doha Development Agenda 

1002 
Deimel, I., J. Böhm u.  

B. Schulze 

Low Meat Consumption als Vorstufe zum 

Vegetarismus? Eine qualitative Studie zu den 

Motivstrukturen geringen Fleischkonsums 

1003 Franz, A. u. B. Nowak Functional food consumption in Germany: A lifestyle 



segmentation study 

1004 Deimel, M. u. L. Theuvsen 

Standortvorteil Nordwestdeutschland? Eine 

Untersuchung zum Einfluss von Netzwerk- und 

Clusterstrukturen in der Schweinefleischerzeugung 

 

1005 Niens, C. u. R. Marggraf 
Ökonomische Bewertung von Kindergesundheit in der 

Umweltpolitik - Aktuelle Ansätze und ihre Grenzen 

1006 

Hellberg-Bahr, A., 

M. Pfeuffer, N. Steffen,  

A. Spiller u. B. Brümmer 

 

Preisbildungssysteme in der Milchwirtschaft -Ein 

Überblick über die Supply Chain Milch 

1007 
Steffen, N., S. Schlecht,  

H-C. Müller u. A. Spiller 

Wie viel Vertrag braucht die deutsche 

Milchwirtschaft?- Erste Überlegungen zur 

Ausgestaltung des Contract Designs nach der Quote 

aus Sicht der Molkereien 

1008 
Prehn, S., B. Brümmer u.  

S. R. Thompson 

Payment Decoupling and the Intra – European Calf 

Trade 

1009 

Maza, B., J. Barkmann,  

F. von Walter u. R. 

Marggraf 

Modelling smallholders production and agricultural 

income in the area of the Biosphere reserve 

“Podocarpus - El Cóndor”, Ecuador 

1010 
Busse, S., B. Brümmer u. 

R. Ihle 

Interdependencies between Fossil Fuel and 

Renewable Energy Markets: The German Biodiesel 

Market 

 

 

2011 

1101 
Mylius, D., S. Küest,  

C. Klapp u. L. Theuvsen 

Der Großvieheinheitenschlüssel im Stallbaurecht - 

Überblick und vergleichende Analyse der 

Abstandsregelungen in der TA Luft und in den VDI-

Richtlinien 

1102 
Klapp, C., L. Obermeyer u. 

F. Thoms 

Der Vieheinheitenschlüssel im Steuerrecht - 

Rechtliche Aspekte und betriebswirtschaftliche 

Konsequenzen der Gewerblichkeit in der Tierhaltung 

1103 
Göser, T., L. Schroeder u. 

C. Klapp 

Agrarumweltprogramme: (Wann) lohnt sich die 

Teilnahme für landwirtschaftliche Betriebe? 

1104 

Plumeyer, C.-H.,  

F. Albersmeier, M. Freiherr 

von Oer, C. H. Emmann u. 

L. Theuvsen 

Der niedersächsische Landpachtmarkt: Eine 

empirische Analyse aus Pächtersicht 

1105 Voss, A. u. L. Theuvsen Geschäftsmodelle im deutschen Viehhandel: 



Konzeptionelle Grundlagen und empirische 

Ergebnisse 

1106 

Wendler, C., S. von 

Cramon-Taubadel, H. de 

Haen, C. A. Padilla Bravo 

u. S. Jrad 

Food security in Syria: Preliminary results based on 

the 2006/07 expenditure survey 

1107 Prehn, S. u. B. Brümmer 
Estimation Issues in Disaggregate Gravity Trade 

Models 

1108 
Recke, G., L. Theuvsen,  

N. Venhaus u. A. Voss 

Der Viehhandel in den Wertschöpfungsketten der 

Fleischwirtschaft: Entwicklungstendenzen und 

Perspektiven 

1109 Prehn, S. u. B. Brümmer 

“Distorted Gravity: The Intensive and Extensive 

Margins of International Trade”, revisited: An 

Application to an Intermediate Melitz Model 

2012 

1201 
Kayser, M., C. Gille,  

K. Suttorp u. A. Spiller 

Lack of pupils in German riding schools? – A causal- 

analytical consideration of customer satisfaction in 

children and adolescents 

1202 Prehn, S. u. B. Brümmer Bimodality & the Performance of PPML 

1203 Tangermann, S. 

Preisanstieg am EU-Zuckermarkt: 

Bestimmungsgründe und Handlungsmöglichkeiten der 

Marktpolitik 

1204 
Würriehausen, N., 

S. Lakner u. Rico Ihle 

Market integration of conventional and organic wheat 

in Germany 

1205 Heinrich, B. 

Calculating the Greening Effect – a case study 

approach to predict the gross margin losses in 

different farm types in Germany due to the reform of 

the CAP 

1206 Prehn, S. u. B. Brümmer 

A Critical Judgement of the Applicability of ‘New 

New  Trade Theory’ to Agricultural: Structural 

Change, Productivity, and Trade 

1207 
Marggraf, R., P. Masius u. 

C. Rumpf 

Zur Integration von Tieren in 

wohlfahrtsökonomischen Analysen 

1208 

S. Lakner, B. Brümmer,  

S. von Cramon-Taubadel 

J. Heß, J. Isselstein, U. 

Liebe,  

R. Marggraf, O. Mußhoff,  

L. Theuvsen, T. Tscharntke,  

C. Westphal u. G. Wiese 

Der Kommissionsvorschlag zur GAP-Reform 2013 - 

aus Sicht von Göttinger und Witzenhäuser 

Agrarwissenschaftler(inne)n 



1209 
Prehn, S., B. Brümmer u.  

T. Glauben 
Structural Gravity Estimation & Agriculture 

1210 
Prehn, S., B. Brümmer u.  

T. Glauben 

An Extended Viner Model: 

Trade Creation, Diversion & Reduction 

1211 
Salidas, R. u. 

S. von Cramon-Taubadel 

Access to Credit and the Determinants of Technical 

Inefficiency among Specialized Small Farmers in 

Chile 

1212 Steffen, N. u. A. Spiller 

Effizienzsteigerung in der Wertschöpfungskette 

Milch ? 

-Potentiale in der Zusammenarbeit zwischen 

Milcherzeugern und Molkereien aus Landwirtssicht 

1213 
Mußhoff, O.,  A. Tegtmeier   

u. N. Hirschauer 

Attraktivität einer landwirtschaftlichen Tätigkeit 

- Einflussfaktoren und Gestaltungsmöglichkeiten 

2013 

1301 
Lakner, S., C. Holst u.  

B. Heinrich 

Reform der Gemeinsamen Agrarpolitik der EU 2014 

- mögliche Folgen des Greenings 

für die niedersächsische Landwirtschaft 

 

1302 
Tangermann, S. u.  

S. von Cramon-Taubadel 

Agricultural Policy in the European Union : An 

Overview 

1303 
Granoszewski, K. u. 

 A. Spiller 

Langfristige Rohstoffsicherung in der Supply Chain 

Biogas : Status Quo und Potenziale vertraglicher 

Zusammenarbeit 

1304 

Lakner, S., C. Holst,  

B. Brümmer, S. von 

Cramon-Taubadel, L. 

Theuvsen, O. Mußhoff u. 

T.Tscharntke 

Zahlungen für Landwirte an gesellschaftliche 

Leistungen koppeln! - Ein Kommentar zum aktuellen 

Stand der EU-Agrarreform 

1305 
Prechtel, B., M. Kayser u. 

L. Theuvsen 

Organisation von Wertschöpfungsketten in der 

Gemüseproduktion : das Beispiel Spargel 

1306 

Anastassiadis, F., J.-H.  

Feil, O. Musshoff  

u. P. Schilling 

Analysing farmers' use of price hedging instruments : 

an experimental approach 

1307 
Holst, C. u. S. von Cramon-

Taubadel 

Trade, Market Integration and Spatial Price 

Transmission on EU Pork Markets following Eastern 

Enlargement 

1308 
Granoszewki, K., S. Sander, 

V. M. Aufmkolk u.  

Die Erzeugung regenerativer Energien unter 

gesellschaftlicher Kritik : Akzeptanz von Anwohnern 

gegenüber der Errichtung von Biogas- und 



A. Spiller Windenergieanlagen 

 

 

2014 

1401 

Lakner, S., C. Holst, J. 

Barkmann, J. Isselstein          

u. A. Spiller 

Perspektiven der Niedersächsischen Agrarpolitik nach 

2013 : Empfehlungen Göttinger Agrarwissenschaftler 

für die Landespolitik 

1402 
Müller, K., Mußhoff, O.        

u. R. Weber 

The More the Better? How Collateral Levels Affect 

Credit Risk in Agricultural Microfinance 

1403 
März, A., N. Klein,  

T. Kneib u. O. Mußhoff 

Analysing farmland rental rates using Bayesian 

geoadditive quantile regression 

1404 
Weber, R., O. Mußhoff          

u. M. Petrick 

How flexible repayment schedules affect credit risk in 

agricultural microfinance 

1405 

Haverkamp, M., S. Henke, 

C., Kleinschmitt, B. 

Möhring, H., Müller, O. 

Mußhoff, L., Rosenkranz, 

B. Seintsch, K. Schlosser 

u. L. Theuvsen 

Vergleichende Bewertung der Nutzung von 

Biomasse : Ergebnisse aus den Bioenergieregionen 

Göttingen und BERTA 

1406 
Wolbert-Haverkamp, M.       

u. O. Musshoff 

Die Bewertung der Umstellung einer einjährigen 

Ackerkultur auf den Anbau von Miscanthus – Eine 

Anwendung des Realoptionsansatzes 

1407 
Wolbert-Haverkamp, M.,  

J.-H. Feil u. O. Musshoff 

The value chain of heat production from woody 

biomass under market competition and different 

incentive systems: An agent-based real options model 

1408 
Ikinger, C., A. Spiller            

u. K. Wiegand 

Reiter und Pferdebesitzer in Deutschland (Facts and 

Figures on German Equestrians) 

1409 

Mußhoff, O., N. 

Hirschauer, S. Grüner u. 

S. Pielsticker 

Der Einfluss begrenzter Rationalität auf die 

Verbreitung von Wetterindexversicherungen :  

Ergebnisse eines internetbasierten Experiments mit 

Landwirten 

1410 Spiller, A. u. B. Goetzke 
Zur Zukunft des Geschäftsmodells Markenartikel im 

Lebensmittelmarkt 

1411 Wille, M. 

‚Manche haben es satt, andere werden nicht satt‘ : 

Anmerkungen zur polarisierten Auseinandersetzung 

um Fragen des globalen Handels und der 

Welternährung 

1412 
Müller, J., J. Oehmen, 

I. Janssen u. L. Theuvsen 

Sportlermarkt Galopprennsport : Zucht und Besitz des 

Englischen Vollbluts 

  



2015 

1501 Hartmann, L. u. A. Spiller 
Luxusaffinität deutscher Reitsportler : Implikationen 

für das Marketing im Reitsportsegment 

1502 
Schneider, T., L. Hartmann 

u. A. Spiller 

Luxusmarketing bei Lebensmitteln : eine empirische 

Studie zu Dimensionen des Luxuskonsums in der 

Bundesrepublik Deutschland 

1503 
Würriehausen, N. u. S. 

Lakner 

Stand des ökologischen Strukturwandels in der 

ökologischen Landwirtschaft 

1504 
Emmann, C. H.,  

D. Surmann u. L. Theuvsen 

Charakterisierung und Bedeutung außerlandwirt-

schaftlicher Investoren : empirische Ergebnisse aus 

Sicht des landwirtschaftlichen Berufsstandes 

1505 
Buchholz, M., G. Host u. 

Oliver Mußhoff 

Water and Irrigation Policy Impact Assessment Using 

Business Simulation Games : Evidence from Northern 

Germany 

1506 
Hermann, D.,O. Mußhoff  

u. D. Rüther 

Measuring farmers‘ time preference : A comparison of 

methods 

1507 
Riechers, M., J. Barkmann 

u. T. Tscharntke 

Bewertung kultureller Ökosystemleistungen von 

Berliner Stadtgrün entlang eines urbanen-periurbanen 

Gradienten 

1508 

Lakner, S., S. Kirchweger, 

D. Hopp, B. Brümmer u. 

J. Kantelhardt 

Impact of Diversification on Technical Efficiency of 

Organic Farming in Switzerland, Austria and Southern 

Germany 

1509 

Sauthoff, S., F. 

Anastassiadis u. O. 

Mußhoff 

Analyzing farmers‘ preferences for substrate supply 

contracts for sugar beets 

1510 
Feil, J.-H., F. Anastassiadis, 

O. Mußhoff u. P. Kasten 

Analyzing farmers‘ preferences for collaborative 

arrangements : an experimental approach 

1511 Weinrich, R., u. A. Spiller 
Developing food labelling strategies with the help of 

extremeness aversion 

1512 
Weinrich, R., A. Franz u.  

A. Spiller 
Multi-level labelling : too complex for consumers? 

1513 
Niens, C., R. Marggraf u. 

F. Hoffmeister 

Ambulante Pflege im ländlichen Raum : 

Überlegungen zur effizienten Sicherstellung von 

Bedarfsgerechtigkeit 

1514 
Sauter, P., D. Hermann u. 

O. Mußhoff 

 

Risk attitudes of foresters, farmers and students : An 

experimental multimethod comparison 

 

 



2016 

1601 
Magrini, E., J. Balie u. 

 C. Morales Opazo 

Price signals and supply responses for stable food 

crops in SSAS countries 

1602 Feil, J.-H. 

Analyzing investment and disinvestment decisions 

under uncertainty, firm-heterogeneity and tradable 

output permits 

1603 Sonntag, W. u. A. Spiller 
Prozessqualitäten in der WTO : Ein Vorschlag für die 

reliable Messung von moralischen Bedenken 

1604 Wiegand, K. 
Marktorientierung von Reitschulen – zwischen 

Vereinsmanagement und Dienstleistungsmarketing 

1605 Ikinger, C. M. u. A. Spiller 

Tierwohlbewusstsein und –verhalten von Reitern : Die 

Entwicklung eines Modells für das 

Tierwohlbewusstsein und –verhalten im Reitsport 

1606 Zinngrebe, Yves 
Incorporating Biodiversity Conservation in Peruvian 

Development : A history with different episodes 

1607 
Balié, J., E. Magrini u. C. 

Morales Opazo 

Cereal Price Shocks and Volatility in Sub-Saharan 

Africa : what does really matter for Farmers‘ Welfare? 

1608 
Spiller, A., M. von Meyer-

Höfer u. W. Sonntag 

Gibt es eine Zukunft für die moderne konventionelle 

Tierhaltung in Nordwesteuropa? 

1609 
Gollisch, S., B. Hedderich 

u.  L. Theuvsen 

Reference points and risky decision-making in 

agricultural trade firms : A case study in Germany 

1610 
Cárcamo, J. u. 

S. von Cramon-Taubadel 

Assessing small-scale raspberry producers’ risk and 

ambiguity preferences : evidence from field-

experiment data in rural Chile 

1611 

García-Germán, S., A. 

Romeo, E. Magrini u.  

J. Balié 

The impact of food price shocks on weight loss : 

Evidence from the adult population of Tanzania 

2017 

1701 
Vollmer, E. u. D. Hermann, 

O. Mußhoff 

The disposition effect in farmers‘ selling behavior – 

an experimental investigation 

1702 
Römer, U., O. Mußhoff,  R. 

Weber u. C. G. Turvey 

Truth and consequences : Bogus pipeline experiment 

in informal small business lending 

1703 Römer, U. u. O. Mußhoff 

Can agricultural credit scoring for microfinance 

institutions be implemented and improved by weather 

data? 

1704 
Gauly, S., S. Kühl u. 

A. Spiller 

Uncovering strategies of hidden intention in multi-

stakeholder initiatives : the case of pasture-raised milk 



1705 
Gauly, S., A. Müller u.  

A. Spiller 

New methods of increasing transparency : Does 

viewing webcam pictures change peoples‘ opinions 

towards modern pig farming? 

1706 
Bauermeiser, G.-F. u.  

O. Mußhoff 

Multiple switching behavior in different display 

formats of multiple price lists 

1707 
Sauthoff, S., M. Danne u. 

O. Mußhoff 

To switch or not to switch? – Understanding German 

consumers‘ willingness to pay for green electricity 

tariff attributes 

1708 
Bilal, M., J. Barkmann u.  

T. Jamali Jaghdani 

To analyse the suitability of a set of social and 

economic indicators that assesses the impact on SI 

enhancing advanced technological inputs by farming 

households in Punjab Pakistan 

1709 
Heyking, C.-A. von u.  

T. Jamali Jaghdani 

Expansion of photovoltaic technology (PV) as a 

solution for water energy nexus in rural areas of Iran; 

comparative case study between Germany and Iran 

1710 
Schueler, S. u. 

E. M. Noack 

Naturschutz und Erholung im Stadtwald Göttingen: 

Darstellung von Interessenskonflikten anhand des 

Konzeptes der Ökosystemleistungen 

2018 

1801 
Danne, M. u. 

O. Mußhoff 

Producers’ valuation of animal welfare practices: 

Does herd size matter? 

1802 
Danne, M., O. Mußhoff u. 

M. Schulte 

Analysing the importance of glyphosate as part of 

agricultural strategies – a discrete choice experiment 

1803 
Fecke, W., M. Danne u. 

O. Mußhoff 

E-commerce in agriculture – The case of crop 

protection product purchases in a discrete choice 

experiment 

1804 
Viergutz, Tim u. B. 

Schulze-Ehlers 

The use of hybrid scientometric clustering for 

systematic literature reviews in business and 

economics 

1805 
Schulze Schwering, D. u. 

A. Spiller 

Das Online-Einkaufsverhalten von Landwirten im 

Bereich landwirtschaftlicher Betriebsmittel 

1806 Hänke, H. et al. 

Socio-economic, land use and value chain 

perspectives on vanilla farming in the SAVA Region 

(north-eastern Madagascar) : The Diversity Turn 

Baseline Study (DTBS) 

1807 

Wille, S. C., B. Barklage, 

A. Spiller u. M. von Meyer-

Höfer 

Challenging Factors of Farmer-to-Consumer Direct 

Marketing : An Empirical Analysis of German 

Livestock Owners 

1808 
Wille, S. C., A. Spiller u. 

M. von Meyer-Höfer 

Lage, Lage, Lage? : Welche Rolle spielt der Standort 

für die landwirtschaftliche Direktvermarktung? 



1809 Peth, D. u. O.. Mußhoff 

Comparing Compliance Behaviour of Students and 

Farmers : Implications for Agricultural Policy Impact 

Analysis 

1810 Lakner, S. 

Integration von Ökosystemleistungen in die I. Säule 

der Gemeinsamen Agrarpolitik der EU (GAP) – die 

Wirkung der ökologischen Vorrangfläche als privates 

oder öffentliches Gut? 

1811 Fecke, W. 

Online-Einkauf von Pflanzenschutzmitteln: Ein 

Discrete Choice Experiment mit landwirtschaftlichen 

Unternehmern in Deutschland 

1812 Schulze-Ehlers, B. 

Schlussbericht des Projekts „TransKoll“ - 

„Transparenz und Transformation in der regionalen 

Ernährungswirtschaft. Kollaborative Ansätze für mehr 

Nachhaltigkeit vom Rohstoff bis zum 

Endkonsumenten 

1813 
Buchholz, M., D. Peth u. 

O. Mußhoff 

Tax or Green Nudge? An Experimental Analysis of 

Pesticide Policies in Germany 

2019 

1901 Schaak, H. u. O. Mußhoff 

Public preferences for livestock presence in 

pasture landscapes – A Latent Class Analysis of a 

Discrete Choice Experiment in Germany 

1902 
Möllmann, J., M. Buchholz, 

W. Kölle u. O. Mußhoff 

Do remotely-sensed vegetation health indices explain 

credit risk in agricultural microfinance? 

1903 
Schütz, A., W. Sonntag u. 

Achim Spiller 

Environmental Enrichment in pig husbandry – 

Consumer comparative assessment of different 

housing elements based on a pictorial survey 

  



 

 

 

Diskussionspapiere 

2000 bis 31. Mai 2006:  

Institut für Rurale Entwicklung  

Georg-August-Universität, Göttingen) 

Ed. Winfried Manig (ISSN 1433-2868) 

 

32 Dirks, Jörg J. 

Einflüsse auf die Beschäftigung in 

nahrungsmittelverabeitenden ländlichen 

Kleinindustrien in West-Java/Indonesien, 2000 

33 Keil, Alwin 
Adoption of Leguminous Tree Fallows in Zambia, 

2001 

34 Schott, Johanna 
Women’s Savings and Credit Co-operatives in  

Madagascar, 2001 

35 
Seeberg-Elberfeldt, 

Christina 

Production Systems and Livelihood Strategies in 

Southern Bolivia, 2002 

36 Molua, Ernest L. 

Rural Development and Agricultural Progress: 

Challenges, Strategies and the Cameroonian 

Experience, 2002 

37 Demeke, Abera Birhanu 

Factors Influencing the Adoption of Soil 

Conservation Practices in Northwestern Ethiopia, 

2003 

38 
Zeller, Manfred u.  

Julia Johannsen 

Entwicklungshemmnisse im afrikanischen 

Agrarsektor: Erklärungsansätze und empirische 

Ergebnisse, 2004 

39 Yustika, Ahmad Erani 
Institutional Arrangements of Sugar Cane Farmers in 

East Java – Indonesia: Preliminary Results, 2004 

40 Manig, Winfried 
Lehre und Forschung in der Sozialökonomie der 

Ruralen Entwicklung, 2004 

41 Hebel, Jutta 

Transformation des chinesischen Arbeitsmarktes: 

gesellschaftliche Herausforderungen des 

Beschäftigungswandels, 2004 

42 Khan, Mohammad Asif 

Patterns of Rural Non-Farm Activities and 

Household Acdess to Informal Economy in 

Northwest Pakistan, 2005 

 Georg-August-Universität Göttingen  

Department für Agrarökonomie und Rurale Entwicklung 



43 Yustika, Ahmad Erani 
Transaction Costs and Corporate Governance of 

Sugar Mills in East Java, Indovesia, 2005 

44 

Feulefack, Joseph Florent, 

Manfred Zeller u. Stefan 

Schwarze 

Accuracy Analysis of Participatory Wealth Ranking 

(PWR) in Socio-economic Poverty Comparisons, 

2006 

 



 

 

 

Die Wurzeln der Fakultät für Agrarwissenschaften reichen in das 19. 

Jahrhundert zurück. Mit Ausgang des Wintersemesters 1951/52 wurde sie als 

siebente Fakultät an der Georgia-Augusta-Universität durch Ausgliederung 

bereits existierender landwirtschaftlicher Disziplinen aus der Mathematisch-

Naturwis-senschaftlichen Fakultät etabliert. 

 

1969/70 wurde durch Zusammenschluss mehrerer bis dahin selbständiger 

Institute das Institut für Agrarökonomie gegründet. Im Jahr 2006 wurden das 

Institut für Agrarökonomie und das Institut für Rurale Entwicklung zum heutigen 

Department für Agrarökonomie und Rurale Entwicklung zusammengeführt. 

 

Das Department für Agrarökonomie und Rurale Entwicklung besteht aus 

insgesamt neun Lehrstühlen zu den folgenden Themenschwerpunkten: 

- Agrarpolitik 

- Betriebswirtschaftslehre des Agribusiness 

- Internationale Agrarökonomie 

- Landwirtschaftliche Betriebslehre 

- Landwirtschaftliche Marktlehre 

- Marketing für Lebensmittel und Agrarprodukte 

- Soziologie Ländlicher Räume 

- Umwelt- und Ressourcenökonomik 

- Welternährung und rurale Entwicklung 

 

In der Lehre ist das Department für Agrarökonomie und Rurale Entwicklung 

führend für die Studienrichtung Wirtschafts- und Sozialwissenschaften des 

Landbaus sowie maßgeblich eingebunden in die Studienrichtungen Agribusiness 

und Ressourcenmanagement. Das Forschungsspektrum des Departments ist 

breit gefächert. Schwerpunkte liegen sowohl in der Grundlagenforschung als 

auch in angewandten Forschungsbereichen. Das Department bildet heute eine 

schlagkräftige Einheit mit international beachteten Forschungsleistungen.  

 

Georg-August-Universität Göttingen 

Department für Agrarökonomie und Rurale Entwicklung 

Platz der Göttinger Sieben 5 

37073 Göttingen 

Tel. 0551-39-4819 

Fax. 0551-39-12398 

Mail: biblio1@gwdg.de 

Homepage : http://www.uni-goettingen.de/de/18500.html 

 

 Georg-August-Universität Göttingen  

Department für Agrarökonomie und Rurale Entwicklung 

mailto:uaao@gwdg.de
http://www.uni-goettingen.de/de/18500.html

