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2, Market Efficiency Hypothesis (MEH)
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! Future Price

2, Spot Price

3. Ch. Bowman and M. Husain, "Forecasting Commodity Prices: Future Versus Judgment",
Agricultural Commodity Markets and TradeFAQ, (2004), pp. 61-88.

4. Erorr Correction Model (ECM)

5. Tian Zeng, (1998).
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! Convenience Yield

2, Samii, (1992).

3. Box-Jenkins

4. Bowman & Husain, (2004).
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2, Longo, (2007).
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2. D. Bessler and J. Brandt, "Composite Forecasting of Livestock Prices; An Analysis of
Combining Alternative Forecasting Method", Statistic Bulletin of Purdue University,
No0.265, (1979).

3. Tiegen, (1973).
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2. Schwarz Bayesian Criterion
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