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Abstract

The recent COVID-19 and African swine fever outbreaks have both affected the stock of live pigs in
my country, and pork prices have risen accordingly. In order to explore the recent trend of pork
price changes and predict its future trend, this paper uses the ARIMA model based on time series
correlation theory to analyze the pork ham (with skin) from April 5, 2020 to April 15, 2022 in our
country. The market retail price data is fitted, the time series model of the price is established, and
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the development trend of the next 4 periods is predicted. Using R language statistical software for
programming, the results show that the original sequence is a stationary non-white noise sequence
after the first-order difference, ARIMA (1, 1, 0) can fit the original sequence well, and it has passed
the significance of the model and parameters test. Using this model to make a short-term forecast
of the market price of pork ham (with skin), the results show that the market price of pork ham
(with skin) in the next 4 periods will show a slow upward trend.
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Figure 1. ARIMA model modeling process flow chart
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Figure 2. Timing diagram of the original sequence
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Figure 3. Timing diagram of the sequence after first order difference
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Table 1. White noise test results for sequences after first-order difference
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Table 2. The autocorrelation coefficient of the series after the first difference
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Figure 4. Autocorrelation lot of series after first difference
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Figure 5. Partial autocorrelation plot of series after first-difference
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Table 4. Caliber of the ARIMA (1, 1, 0) model
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% A PR E
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Table 5. Residual series white noise test results
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Table 6. Parametric test results
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Table 7. Predicted values for the next 4 periods and their 95% confidence intervals
= 7. KK 4 BAWTUNMER E 95%E EX(E]

RURIIE:E-v ToE 95%E 15 TR 95% &5 LR
75 44.10825 41.98237 46.23413
76 44.40949 40.53987 48.27911
77 4456642 39.13574 49.99710
78 44.64817 37.83705 51.45929
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Figure 6. Forecast chart for the next 4 periods
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Figure 7. Personalized forecast chart for the next 4 periods
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