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Abstract A method system of seasonal feature recognition based on the Random seasonal test and the Deterministic
seasonal test is proposed in this study. The system’s logic is consistent and the result is complete,so it can uniformly.,
normatively and efficiently distinguishes the seasonal types in the trade of agricultural. A case analysis on the

recognition of seasonal characteristics of the trade data of oranges, potatoes and pork indicates that the system is

effective.
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Data sources are Chinese Customs database. Sorted by the

author.
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Fig. 1 Chinese orange’s monthly trade volume accounted

for share (the mean of 2010—2014)
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Fig.2 The process of the seasonal time series identification
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Table 1 Seasonal feature recognition’s result and applicable model

Zr KAl
A Season type
Trend type Fifi A1 78 oy o 7 TN
Random Deterministic No season
Fifi AL 784 s e
A BE L Y 2T 22 o A FDSD ## ARIMA #& 1
Random trend
iff 5 70 i 34 ” " -
L A E B Y 2 A A DTSD # #1 1 7 B A A
Deterministic trend
Tt
ESNE i NTSD #71 ARMA #i %)
No trend
F2 KRFREFEOERER
Table 2 Sample’s description of the representative products
o7 BT K
e HS 5 EiER o Ry E/ % A2 1 i
Product HS coding Indicator Proportion of Sample size Instructions
categories belongs to
it . BT JE R 28 R KR R
080510 prig =y 3.2 274
Orange mr
L i T 4 R 1Y) b 4 L BT K 2
070190 O 4.2 274 .
Potatoes RECEHEXR.
A ) o FLAGEE Ve R RS I T R R R 2
0203 H O 29.9 274 N
Pork i R AR
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Table 3 Seasonal unit root test model of oranges imported sequence

K 56 16 A tu
Test indicator (csdst) (c,nd . nt) (csdsnt) (cond,t) (nc,nd ,nt)

R*(AD]D) 0. 660 0.056 0.659 0.559 0.515
AlIC 1. 840 2.054 1. 834 2.059 2. 147
RMSE 0.552 0.643 0.552 0.642 0.676

TE R AIC 2 R i 5 5 5 i RMSE 2 207 i3 22

Note: AIC is akaike information criterion and RMSE means root-mean-square error.
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Table 4 Seasonal unit root test results of the three kinds of products’time series

K5 i 4 ik O
Test parameter ~ Oranges imported  Potatoes exported Pork exported
¢ K 5
T — 2,447 —1.018 —2.053"
T —5.155" —5.113 —4.436
F g
ms (s 13.42™ 29.323"" 30. 211"
s () s 31.754 19.613" 21,547
(s 21. 146 18. 303" 21.455™
mo N 24.178" 18. 210 26.302"
w1 (7 10. 001" 12,527 11. 569"

T ex Il xoex 3000 3R R S BOR 36 19 8 2 M K7 0,05 0. 01,
Note: ** and x*x represent the significationce at the level of 0. 05 and 0. 01.
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Table 5 Estimation results of the product trade seasonal’s model

GBS it a RELE HE WA
Variable Oranges imported Potatoes exported Pork exported
C 4. 728" (0. 824) —0.172(0.160) 9.574™ (0.421)
Trd 0.014™ (0.005) —0.002(0.002)
Jan 0.483™ (0.204) —0.5027 (0.241)  —0.193" (0.058)
Feb 0.341" (0.236) —0.296(0.241) —0.512"" (0. 066)
Mar 0.531" (0.236) 0.694 " (0.237) —0.161" (0.074)
Apr 0.939" (0. 245) 0.326" (0.222) —0.201"" (0.079)
May 1.104 7 (0. 248) 0.418" (0.221)  —0.151" (0.082)
Jun 1.126 " (0. 250) 0.798 (0.221) —0.080(0.083)
Jul 1. 348" (0. 248) 0.5517"(0.221) —0.121" (0.082)
Aug 1.590"" (0. 246) —0.288(0. 226) —0.176™ (0.079)
Sep 1.663 " (0.238) —0.172(0. 245) —0.294™" (0.075)
Oct 0.922" (0.236) 0.6697 (0.245) —0.2517" (0.066)
Nowv —0. 388" (0.204) 0.116(0.242) —0.134" (0.058)
ARI1 0. 507" (0. 060) 0.646" (0.060)
AR?2 0.390™ (0. 064) 0.269" (0.059)
AR12 0.737 (0.063)
MA1 —0.559" (0.062)
MA?2 —0.425" (0.061) —0.170™ (0. 060)
MA3 —0. 130" (0. 056)
MA12 0.318" (0.053) —0.607"" (0.083)
MA13 0.314" (0.082)
F{& 157,21 29.05™ 82.91™

VL A6 S BB R S RO AR I 22 5 « |

0.05 F10.01,

Note: * .

3 EFEHEL

DY ARG 7 Z 19 B ARG 56 A0 S 24 2 P A
0 B A b A T R AR U A R AT 2
JEE VR SR B AR T UDARE A b A e F N

#*% and *x% represent the significationce at the level of 0. 1,0.05 and 0. 01.
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