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Thinking on the Interaction among the Fluctuations in RMB Cross — Border
Trade Settlement Foreign Trade Import and Export Volume
and Exchange Rate Based on VAR Model

SHI Lishuai
( School of Economics Henan University Kaifeng Henan 475000 China)

Abstract: The RMB cross — border trade settlement is an important part in the process of RMB internationaliza—
tion development. Since the RMB cross — border trade settlement occurs mainly in foreign trade import and export
settlements and the import and export settlement is directly linked with the exchange rate so the development of
RMB settlement of cross — border trade the changes of China’ s total foreign trade and the fluctuations of exchange
rate are closely related. We will use vector auto regression model( VAR) method to study the dynamic relationship on
the fluctuations of RMB cross — border trade settlements China’s total import and export trade and exchange rate
and try to reveal the relationship among them.

Key words: RMB settlement of cross — border trade; foreign trade; exchange rate; VAR model
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