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An Empirical Analysis on the Fisher Effect and International Fisher

Effect of China and United States

LuWen Wang Guolin

(Guilin University of Electronic Technology, Fudan University; Guilin, Shanghai; 541004,
200433)

Abstract: With the data of China and the United States, We make an empirical analysis on the Fisher Effect and
International Fisher Effect. The output indicates that the domestic Fisher Effect of the two countries exists in the
long run and short run. The coefficient of the United States is close to 1, but it is far under the theory level in China.
And there is weak International Fisher Effect between them.
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