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Forecast of egg'sretail priceby ARIMA model using time series data

Radipour, I'*. Borimnejad, V2.
Abstract

The purpose of this paper is forecasting of egg’s price from January 2010 to March 2011 in weekly period. The -
Autoregressive Integrated Moving Average (ARIMA) model is used to forecast. We examine the stationary
process of time series by utilization of Augmented Dicky Fuller Test. Finally price was forecasted. In this paper
ARIMA as general method applied due to the being simple and having the possibility of statistical inference and
given that it is more practical in the time series and the weekly prices of product and also to forecast the time
series. It seems that it will be better to use this model in policy and decision making. It was specified that the

forecasted prices have had an upward processes, especially prices have more increase in last days of the year.
JEL Classification: C22 .C32 .C51 .C53.C87 .D12 .Q11

Keywords: retail price, forecast, egg, ARIMA
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