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Survey the Seasonal Unit Root in Prices of Lamb, Beef and Chicken Meats in Iran

Abstract

In recent years, new theories have been proposed to show that the seasonal fluctuation component
associated with seasonal variations in series repetition over the course of the year is not only an
intrusive phenomenon but also an internal part of economic data and should not be ignored in
analyzing time series. Therefore, before modeling seasonal data, seasonal component should be
identified with using the seasonal root tests. But in most studies, especially the prices of agricultural
goods, this issue is not much attention and should be considered by researchers. Therefore, in this
study, we Surveyed the seasonal behavior of beef, lamb and chicken meat prices for the 1995-2015
years. In this study, we used the seasonal unit root test, or HEGY, that is one of the most widely used
seasonal behavior tests. The results indicated that there is no seasonal behavior in price of beef meat,
but in the case of sheep meat, it has 2/4, 3 and 12 monthly seasonal unit roots and chicken meat has
seasonal behaviors in 2 and 6 months. Therefore, time series of lamb and chicken meat follow
seasonal behavior and should be considered in future studies.

JEL Classification: C01, C13, C22

Keywords: HEGY test, Seasonal behavior, Meat prices.



