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Time Series Analysis of the wholesale
Prices of Vegetables and Fruits by the
Use of Daily Data

Kozo Kasanara®, Raizo Imar* and Gwan Soon Han*

The major focus of this paper is to separate the short-run cyclical fluctuations from
the daily time series data and the wholesale prices of vegetables and fruits. When the
daily economical time series data were analyzed, various problems were encountered.
One of the problems was the adjustment for weekly price data or monthly price data,
and the obtaining of some missing data. Another problem was to reform the analytical
methods of the time series analysis.

As a result of a time series analysis using daily wholesale price data and the reformed
model, the cyclical week fluctuation was separated from the daily price variation, and
the wholesale prices at the beginning and the end of the weeks were found generally
higher than the wholesale prices in the middle of the weeks. In addition, the short-run
cyclical fluctuation, around 120 days period, was separated from the memaining
variation which was the exceptional weekly fluctuation. The findings of this study on
the cyclical fluctuations of vegetables and fruits can be best used to regulate the supply
volume in the markets.
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