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AFARLELL 2012-2018 FAL L Hr A AR R = R A i+ FaLimi. Bl S, R
5 PR R RGSE A BN AR R EdE , Uk R ERIE AR EA - RS EEALRS TS, 2F
KPR T IS B R GRS T 6 IR A AR SR EEE . AR AR AR 0 5% St 1 37 s D47
REE, KA 6 2, QRIS I, M, IR, FIRSEMEIER, H, HK
FAFER T PHLA. B S, R, B AR PEEA 8 Bl RS (e N RIEAERL
AT ARE: SR B R RBE R (NY/T655-2012) ) , ARk EEEFERM. T BREP,
KICE S A ARNS B g St AT 2 i BORFE Hsise ) dn e, DU SR kil 7y B4,
B RIEER o heR G PEZR. 0 « SR (GAD  #HAR GURL B IR, 7E#
F o, IR ESHERNAT AR RIS R /T, BT VUL B RUE N R
PR BRI R AR G R, N ORIEA AR SR B e i A AR &, 72 CIEr) 3 Rl
B b, AR RN G RN S B RN RANK AT RS ot e, EDRIEEURE AT 3
FELE VR F2R G BB TUERE i, A AT G IS . ARSI sh B sy B8 B I S Lt SR
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PR A A R R AR B, JFUSCR B B H BRI A AT 3 — P A3 5 5047 .

1.2 HEEmLHE
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(2) HHEG It
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AFEEEEEE, AT PRREAEG . M4 ADF A48 (Augmented Dickey-Fuller test) 255 (40 1 fizs) ,
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R 1 2012-2018 £F 5 P RAKHRK HEM #4751 K ADF KK
Table 1 ADF test of daily trading price series of five kinds of solanaceous vegetable during 2012-2018

e ADF 453t 1%l A& 5%l FHE 10%ll FHEL P{E
i -15.316 -3.430 -2.860 -2.570 0.0000
[EAN i -50.408 -3.430 -2.860 -2.570 0.0000
FHR -16.584 -3.430 -2.860 -2.570 0.0000
5h; -20.463 -3.430 -2.860 -2.570 0.0000
K -18.187 -3.430 -2.860 -2.570 0.0000
1.3 BEHERSERIAE
(1) H skt

YA e s 2 S K RIS AR RR T . I A% HOUR BRI - BE DAL 17 B A7 A R KUK, o i A
WA B A2 AN RS BB A, FERA AR sl A7 BT ET5 sOR AL BOHT A T 37 R 2K S
JEL BERTH FE R e AR B FE AT JBE R i Al s At — DR e WA & B, i T
TR R S FF . AR AR, = 100 X (Inp, — Inpe_y), HA, pip_ S HIFERE ¢ /A
MG -1 Ji/ 7 BRItk P ME LL R, A

(Pt — Pe-1)
Pt-1

X (D P, t=12,...,n, n HEHEMKZE.

(2) PR AL

HP JEPGE — i FH R[] P 210 20 T H, BEAR G s S ea e sy s U100 BT Ik 18] e 41 23 7 S
L, HP P AT HHE 0 i B35 7y Bl By 1R DR B U 51 e B e AR R B o b FL AR
Fgatias k. eIk A ER I AR ELFENE , R O Pl Rk — 2 R TR M T S A

SR AT R I TIT 70 SR SR B S S/ RN H FE B3 I sh R AT R M Gevt- e iy, LU EEAE SR
T3, WHIRA “RIEER” FHE; B, XFAERURT A M 70 REERHE A BEAH BN 73 5l AT 5
PEARAEES:, 1 fa K AR AIC ¥ (Akaike Information Criterion) &, TE—F £/ G I 1E 1%
BEMKF IR, BIFSR AR CBLA % ), W& 2) .

2 FHRBHEI EMHE ADF Kk

Table 2 ADF test of monthly price of solanaceous vegetables

= In[1+ (s — Pt-1)/Pe-1] = Inp; — Inpr4 (1)

TE ADF %it1H 5% lig 5HE P& gZR
HHRIRER R -2.848 -2.860 0.0517 AP
Z=or a2k -50.598 -2.860 0.0000 TR

FEARYE HP JEE, K8 A M EIRY, = {y1,ya, o, Yo AT A0, 135031 R 3k (1 34 il oy
CE) HP JEBEBED Y = {9192, --r g} T FIBEIPERI BB > (B HP JEBBBE) Y =
{cue, o cnds EANTSH/A BEAS BRI RN

Vo =Y +Y¢ )

X @), t=12,..,n, n NEAFEENKEFE FRHEUE WEAACH I R8T, 8t

R/ MESE PR E AR SRR AR A AR, K — IR R 51, st R Y Y, o
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k. HP JEBGRE N B SEER T 20 AR A, S RAVE R R 07 2 eME, B (3D
N ALTFB
-1

min {Z(Yt —Y?+ AZ[(YFH - ¥ - (7 - YL 3)

X3, ARFESE, HURYKEE S 20 E. Bike =Y, - Y, AY] =
Y{ =Y, WAR S HUE
A =Var(cy)/Var(A*Y)) 4)
HA=0 I, iR B IME TR IR R 3 B Oy SEBR I A B P A0 (Y, ), BEAME SN, fhih s
BROETE; AR T RN, BB ETEL. B RER, Mu R F s E RN, AE
5N 1005 245 18] 741 28 B B0t e, ABUE N 16005 4] 5108 A EEBGER, ABUE A 14400, 5
JE I a5 R AL OB A T 350 SRR R H SN #- A7 WAL, 7 B IR & A A e 51 AR AE R
P BN Gy, TR IR A& U B K S S A0 A S

LB AT, 53T HP JERGER 2012 - 2018 4R 1L 5UH & H T 5 R KR SEM AR W ST 5T
HRsE . AEARERS 2 4 EXCEL U, 43308 2012-2018 b 50T R MR &l 7= S ik & i 0
KBS 84 AN FEM 4 IR 18] F7 AN 364 AN J] A N 1) 7 SR 040 RSB | T AE T 3204 R0
R B B/ A B A SwshE. B A s BRSPS 3
6. /A HP BB E . PR LN “T0/A T BEENFRNA . 5 B AR R
WE 1 R,

1| R FreEm S =4 RS ASHGTAR) RiafEshE ) SRRt o/ AR REREGGUAR) RSfordisshi M Hria s
7 | MMEEE dtnErkAR et EdE 2002 1 5.7 0.00 6.6 48 1.8150 3.8850
3| MREEE AtmEr kAR SR dE 2002 2 6.0 0.06 7.0 5.1 21534 3.8809
4 | HiSEEE AtmErimfR et R diE 2012 3 7.2 0.18 8.1 62 3.3261 3.8768
5 AiMEEE dtwErifR et diE 2012 4 6.9 -0.04 7.8 5.8 3.0505 3.8726
6 | AiMMEE AtwErkfR SR dE 2002 5 6.7 -0.03 7.6 5.8 2.8315 3.8685
7 AREEE AtwEr kAR et R dE 2012 6 5.2 -0.26 63 4.1 1.3185 3.8644
B AiSEEE dteErifR et diE 2002 7 5.0 -0.05 6.0 39 1.0912 3.8603
9 | FMEEE AtmErfR SR dE 2012 8 5.6 0.12 6.4 48 1.7324 3.8561
10 | AR JberrRih R S E TS 2002 9 5.8 0.03 6.6 49 1.9223 3.8520
11 | AR JberrRth R SR T 2002 10 6.4 0.10 72 5.5 2.5093 3.8479
12 | BB dbsroh AR st TS 2002 11 6.5 0.03 7.6 5.4 2.6848 3.8438
13 | AR JberdrRth R A TS 2002 12 5.7 -0.13 6.8 46 1.8689 3.8397
14 | AiRRHEE JberirRh R A TS 2002 13 5.8 0.02 6.8 48 1.9616 3.8355
15 | AR Jberrih R SR T 2002 14 5.4 -0.08 6.4 43 1.5228 3.8314
16 | AR JberdrRth R S AT 2002 18 5.3 -0.01 6.1 44 1.4555 3.8273
17 | AR dberrRih R SR T 2002 16 49 -0.08 5.8 3.9 1.0425 3.8233
16 | AR Jbeririih R AT 2002 17 49 0.00 5.6 42 1.0437 3.8192
19 | AR JberdrRih R AT 2002 18 5.1 0.04 57 45 1.2535 3.8151
20 | AR JberirRdh R S A TS 2002 19 42 -0.19 48 35 0.3804 3.8110
21 | AR JberrRh R AT 2002 20 34 -0.21 38 3.0 -0.4041 3.8070
27 | MR JberhrRdh RS E TS 2002 21 3.0 -0.13 34 25 -0.8172 3.8029
23 | R desrboRih R R AR T 2002 22 2.5 017 29 21 -1.2789 3.7989
24 | MR JberirRdh R AT 2002 23 2.1 -0.19 24 1.8 -1.7035 3.7949
25 | AR JberrRh R SR 2002 24 1.7 -0.22 2.0 14 -2.1043 3.7909
26 | AR JberdrRdh RS E TS 2002 25 1.6 -0.04 1.9 1.3 -2.1669 3.7869
27 | AR JberdrRdh R AT 2012 26 1.6 -0.02 1.9 1.3 -2.1907 3.7830

1 AEHH R MR B LA T S SRR A 5 B
Figure 1 Weekly prices of solanaceous vegetables at Beijing Xinfadi Market
AR LR 20122018 SEILHUHT AU B b 3tk A T 3707 SRS HESEMA I 3h Bodla 222 1) HL A )
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iRl (B 5 o B 29wy week (D iS5, BIZE wE, B3 % mJymonth (F) fii5, RIZ m
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Figure 2 The historical trajectory of the weekly average price of solanaceous vegetables during 2012-2018
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Figure 3 The historical trajectory of the monthly average price of solanaceous vegetables during 2012-2018
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Figure 4 Monthly price volatility of solanaceous vegetables during 2012-2018
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Figure 5 The decomposition of the monthly price trend cycle sequence of solanaceous vegetables during 2012-2018
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Abstract: Solanaceous vegetables are popular dishes for residents, and they are also one type of the important
cultivated vegetables in China. The price of solanaceous vegetables is non-steady with large fluctuations.
Therefore, it is important to master the historical price trends and fluctuation laws, which can provide
scientific guidance and support for ensuring the stability of vegetable supply prices and guiding the orderly
operation of the market. Through data collection, stability test and HP filtering method decomposition, we
formed a dataset of the HP filter model-based research on price volatility of solanaceous vegetables at Beijing
Xinfadi Agricultural and Sideline Products Wholesale Market from 2012 to 2018. The varieties cover five
kinds of solanaceous vegetables (eggplant, tomato, green pepper, bean and cucumber), including market, date,
weekly/monthly average price, weekly/monthly average volatility, weekly/monthly maximum price,
weekly/monthly minimum price, weekly/monthly average HP filter trend value, weekly/monthly average HP
filter fluctuation value. The dataset can reflect the weekly and monthly changes of the trading prices of
solanaceous vegetables in Beijing Xinfadi Market, and provide scientific data foundation for the research on
as well as monitoring and early warning of the price fluctuation of solanaceous vegetables in Beijing.
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Dataset Profile
) A dataset of the HP filter model-based research on price volatility of solanaceous
T vegetables in Beijing Xinfadi Market from 2012 to 2018
Data corresponding author KONG Fantao (kongfantao@caas.cn); CAO Shanshan (caoshanshan@caas.cn)
Data author SUN Wei
Time range 2012 — 2018

Beijing Xinfadi Agricultural and Sideline Products Wholesale Market (3981'82"N,
Geographical scope
116<34'08"E)

Data volume 453 entries

Data format Xlsx
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Data service system <http://dx.doi.org/10.12205/A0007.20211123.30.ds.1915>

Source of funding National Natural Science Foundation of China (71573263)

This dataset is composed of 2 EXCEL files and 4 charts of price fluctuation value. For
the 2 EXCEL files, one contains 84 time series of monthly price, and the other contains
364 time series of weekly price for the solanaceous vegetables in Beijing Xinfadi
Agricultural and Sideline Products Wholesale Market from 2012 to 2018, including
» vegetable type, market, date, weekly/monthly average price, weekly/monthly average
Dataset composition
volatility, weekly/monthly maximum price, weekly/monthly minimum price,
weekly/monthly average HP filter trend value, weekly/monthly average HP filter
fluctuation value. The 4 charts of price fluctuation value reflect the weekly/monthly

average price historical trajectory, monthly price volatility, and monthly price trend

cycle sequence decomposition respectively.
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