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Abstract: In recent years, the aquatic products price market has shown significant volatility,
and in-depth investigation of the correlation between the prices of different species of aquatic
products is not only crucial to the healthy and sustainable development of the aquatic industry
chain, but also of great practical significance in guiding the optimization and adjustment of the
industrial structure at the national level. In this study, the daily price indexes of five major spe-

cies of marine fish, namely, large yellowtail, small yellowtail, seabass, turbot and turbot,
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were selected. Taking January 1, 2014-March 20, 2024 as the sample study period, a vector au-
toregressive model (VAR model) was constructed to investigate the interlinkages among the
prices of these five species of marine fish. It is found that there is an obvious price linkage effect
in the Chinese marine fish market, but this effect is characterized by complex asymmetric trans-
mission. Among them, the price fluctuation of yellow croaker had a significant effect on the
price of sea bass, but the reverse effect was not established; the price changes of yellow croaker
and turbot affected the price of tooth flounder., showing a unidirectional Granger causality. In
addition, there are significant differences in the sensitivity of different marine fish species to
market changes, and there are vulnerabilities and dependencies in the market structure. Accord-
ingly, this paper proposes the establishment of a differentiated market regulation mechanism,
the improvement of a multi-level market information dissemination system, and the
development of market structure research and policy assessment. The paper therefore proposes
the establishment of a differentiated market regulatory mechanism, the improvement of a multi-
level market information dissemination system, and the conduct of market structure research
and policy evaluation.
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Fig. 1 Price time path analysis of variables
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