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A Study on the Price Fluctuation and Forecasting of

Aquacultural Flatfish in Korea

Ock, Young-Soo * Kim, Sang-Tea * Ko, Bong-Hyun
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39 T WTO/DDA, FTA 5 939 A3 42 S A AgFE] Wi Al
AR FUE 27sa gon, 53 JuHom A BAAH F FuAd Toke
g o AdZ Aoz Agdd. =3 H2 o 2 Fdol A3

d

A
A

= o

Ax Qe e, T4, BF 5o AugE ¢ FUEY AUt 531 dE F
Aol od, ol 44l Eoke] A4 (Uncertainty) & FEA 717 H3ich

FarEe] AR FHHA 249 BFHAY 240 g3 o|FoAEH, T
M9l Q22AE BABAS} ol AP, FAY, B4 T2 Ui Fol A,
2o 2ot B Fol BE @7 WEe FANE s & ink ols
tiEo] duwHoz $418L Al AdolEgol Ay WEe] EiAAd g
g AAMEe] v AsA dehtn AW, B Q7NN oFad s QA

% + 4
o AE FANM F2 Fao] olFoiNE BAR BFHA 2xv 498 43
i ok

mebd B AFelAE FARAY HAAES FABAYG Fol FHH Qa0 o
d 2A H9dohn na AFEEY FA4E AP TeEA QAL A AARE
AR Egg FaA stk & FA9AY vHgtAE m AAHoR 45
FAgl FASA D oA 2 A4
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2 AEAAET 2L A AATASY ARl nek ARAD 5 U Aol E
@ JHAusel m@ uo A%Y 3o B BY AL FF AT AW ol
NxAd AR 288 F Y A0E A48 o= WANYe) ASHA LA
Eusid 208 42 T 5 92 Aotk B ATE o Hol 9E ¥ 5 3
2 Aol

AAQ BHe 9Y EE 25 959 AA E= A @, 03P AR 5L o
g3t 15 WS vl REL AFAAL AAL AR SHAA BAE FHE
o gtgoz AAY BARYGS YR Y% by RgoR TRE 5 3

Autoregression :VAR)o]t}.
1. ARIMA =9

G5 ANAL AEGHE EYFsts 71EFHQ wHozA g & XA p
¢l 217]13 7 R (Autoregressive Model : AR(p))e] At}
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1=

A7A = W=A] @A ERHwhite noise)ololok BTLD %, 247 WA BF
Bako] Axsh BAGo] 03 22 Ao Fm FRAkel 0ololA AAF 2 A
4o glojol ATk AAD Ame B AR VAPAA 2Y FHA $AHQ
aAserd adl F st 2o Askate] WAmAANe) o Folth AR(PEZH A
A7t po} ARACNE Akl WAmo] HEE stHA dolHd 5HE 2 1
S AEE Agol Bk AAF ,, G4 DS AR () AlAARFoR B
ka3

T 3

ook (lr

}.

(O

:ipg s
= [l Sl

AAGo] 919 2L How TAYY AAFE MAQIIS Heckn dach, o
}4 DA AAL 7t ARPIAS GERA 1 1 e 27k MAWQTIAS HE )
AQ AR = AL ol tel ARMAG,g) EHoF RREGD FeI e 2
qow Reg & Yok,

__4

flo =

y;=ayt 2lazﬂ’z~z'+ gﬁig t—i

o714 ®H dAs b di A2 & A
ARIMA(p, d, gt o}

_,,
=
12
El
i
L,
()
£
L,
k1
ol
tio

NARBRAYE B4 AAEe] AFAS 2A gou @ed AEve2s A
9l (stationary) AR E A7) ojel$ AL} Ak o2 AE ARAAE Eo g
stoqob il dasid A A A -(seasonal dlfference)‘-)* sfo] AApgro] WA nlghol

HEE o 3},
ARIMAR S ojg] 711 Wylo s 29 4 Jxv Box-Jenkins FAWHEE ol &
3l Aol giR-Eolt}d. Box-Jenkins +3& ot A &AE A

AR GAE 2244 dAlelth AAE Aol @A % A kel A B
w3Ee adEe A, dEste 344 1Y FHs AXE AR 7 A 9
2 194NN 49E 238 FA6 349 AFES #Fo4, AlC 59 22 44
71 TE& HETC 22 ARIMA 23549 vpAY dAl= v E(diagnostic

® b(l‘:) = H, T } ﬂtﬂ;‘q‘f
Q Var{z,) <o, 9 FAS 3 Fholth

@ CUU(lr.A 17t+k) = Yk, (.1):}9"9"} Xo]‘%r: k', .(—37%)1\_8§i‘!‘§_'§3r (gﬁ}z&]”/;; Ao]] 33_71}%})\0} ‘{—:I'CJf

D AAG A {e )7 oo A 7HA =
12kl

_23_



checking)RAZA Falge] WAme o
w5 AR ofw AAFe] MAWF ¥ E Liung-Box Q

I 5 Atk AFME BAYE AL 3ol Qrke AU M FAF) 7%
Auth 29 AR A14E 5 o] FAFe) WAmPolehs AL FHAA
gaht ASolth old A97t AW del A 194 ¢ 2948 AH 2dE O

44, A4 AAge] RAEG e ARANF Bk,

2. VAR 29

ARIMA 28< 23U 957t shol 7 o ¥Ss e a2 A9ld W x
g o MFEel 43 FFE WAE WA A ded AHAIIIARY
(Vector Autoregression : VAR)E ©] &3t}

%, VAR B9 2gy ¥ 337 gL wAE A48 AT dE S0 &7
Q94 714 VARE FR9d 3 e, AA7HEe 34 2 A AAg B2 ok
2 37 2 FAe] AvjrrAe] AT FFL v ALE AT S vt A
o AAgel A4AA A VAR Z3o] Agsed], wd FdH] obd A4 A
5L 59 A AALLS AAAAK ek 285 1A AAke] AFHY VAR EF S

2 53
=2
g Ze Aoz gdE 5 drh

y,=ayptapny,tapz,_tey

Z,magtagy,tanz, tey

Tt 24 g AAE g o] pgHor uAHGH R o]E9 APETol
2 F A R(cointegration)?] A Jrhi e}

2 2 ERL WS A A (time path)o] &7

3

FYozreel ojg Awol mel Qe Werhs Aotk mepd Wzl ©rlHg
o WAL WD B 2RV, = FAR BANA o2 A=) o P& @
o oA BE (XD HE (xS T B 034 BEE 2E
da 3 5 Aok

AZIM e (xDe A5d JEelid, no (nxn)setu]E o] #WEo]H, =
(nx1)e] 27 Weoleh. o el el wE selelE W g
2) Liung-Boxs] ¥4 i3t e,

Q= T(T+2)YHAT- )

7|4 T WA 7, yiv AT T A7) BAF, ke FE0IE otk

rlr
fo of
_)#
>
o
=
v
o




A9 WFol Qe WEel g AZss1 o)
+ oafac}. ‘sﬂq Bre QA B 4e "az o)
Aol FHAMsto] S2t weeA) Rate FF NGRS Bolm, Al A% Hol
WAE e, A 34 5o A7l S0t e A" v

2 F7ere AR
4 W% ey alk

favh
X
>
o
o me
%
Y
v

H

ek o7 E FAEA ] Fo X eh aujA] sHAe diEiA Fo AFRE, oA
AZPER WF FolE AWy n, g WAL AAE 2R dis) 1 540
ARA AALE ZEAE A Bux g
1. 7HAHE Fo] ¥4
7h A AA M sl
;A7 EAE Y8 F8 AHEE AFEY dRE AAsioH, ofA
1‘“ 0.5kg, lkg, 2kge® 247 T oW‘ﬂr BA7| 7k AFEe] 3¢, 19989 1
é ~ 2006 59 FLHCEIVDY AE AXIEE Amvt o] gEen, 4x Aee
20039 149 ~ 200649 59 BM(F7De € AA/MEAETL o] §HIATE 7 7|3k
W 71z SAFS < DI 2o, 8 iR HidvbAe AT ws ek
A7 =2 Ao Z e
<E 1> oA AV|Y Y JiAo| st 7= SHZHE
o HIZ2£4(1998.1~2006.5) 2HE 4H2003.1~2006.5)
B 0.5kg Ikg kg 0.5kg Ikg 2kg
EE 9313 12,898 18,674 9,176 11,657 16,282
HEEI 2,209 3,349 4,064 1,394 1,315 2,677
EE e 237 259 218 152 113 16.4
E B 204.8 2125 1294 96.3 55.8 68.8
EEY 101 101 101 41 11 41

T L AEAT=(EFVA/B)®100, DA F=U(H D 3h-5 2 30/3 2 31x100

dxo A¢ BAxE7F 20039 1
AoIA AlFAH2 10170
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9 AEI} AAgHYoH, AL 41749 A5 7 ALEH AT
. Au6|R] 714 ¥HEFo
A7) E ER 9 Aan|A 71A9 AlA

12

Zolo] dislA AW EaA BTk 94, B

AL 3 AFE 2R AZ JIEAXRBEE =FF FAANF AEsrFola, £47]
e s AXUMA A 22 7o Ex 20039 1€ ~ 20063 52 e €
d 74285 E o] &3t

HFAFAAN G 4 JAWSE FolE BY, 20033 FUolE FUIHoR YA
HES 71 A5 sto] WHEHT 20043 2903 1A o] Eolx FEE HolR
o oAl B Es] 2006 12744 710l 4 AYE fAFL ' AE ¢ F 3

<a 1> SBFMAR] YRJIH Wt Fo|

20000

18000 —

16000 —

14000 —

12000 @ 4——7——— v —r T T T
03:01 03:07 04:01 04:.07 05:01 05.07 06:01

G 22 M AL A (1kg) ]

2. NAE A9 AL HA

£ Hol ]

o Ae] BMEFo] AR AT JHE DIt
olwl 271433 (autocorrelation function : ACF)9] gk Alar7t S7Hgl

wEt F243 g4 23y AALEYS 3T o AMEHE AAERES AL

o] HAHA ¥ ©}A}3] A(spurious regression)ell o8 I15d AIAE ¥ T

A(unit root test)S T3l A ALY B E AR Fo =

S FAor 3o}, A dubzg oz AME5HE ADF(Augmented Dickey-Fuller)H A

gy o

ADFE thgel 43 g 7197 3ol wige Foh,

9 ADFE ¥& A%9 A7WBe Wi TgAA e A7 4Bde gobke o orlld ARl
Hy oy = 05t #a1g) gt 49) olx, digzbie Hy 1y < 0 ok o7y A% Hyol 2714
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p
AY,=a+BT+5Y,  +,

AY, ;i +€

7t AR 7VA ) igk ek aAd AA

g <E e AE oAarE dx JHEe AAE dAEe g
ADF(Augmented Dikey-Fuller) @& ZA ZAx=z4, AFAE 0.5kg, ¢E4t 0.5kg
o] A9 1% ATl Az s dydol e Aoz dHHNeH, 4=t
1kg®] A4 5% Fo5Fola] A8 Yo @9o] g AoZ e

<E 3> YX| MX|¥ F1ZHAAIHo] chs 2HH A (stationarity) 2
_ | - ADF SR
T e 28 = =R 1% %

Hiz=4t 0.5kg A= e Zst -4 29%* -4.20 -3.53

HZ4t 1kg 1ZF X2 XSl e -7.62%* -2.59 -1.94

Hiz=at 2kg IX X2 Er=ly el -4,02%*% -3.61 -2.93

AT 05kg | BT T g 476 420 353

2L A Tkg AX= e =l -3.78* -4.21 -3.53

AT kg | 1K AE La xel 368+ 361 2.94
Foek 5% RAFEAN, e 10 FOFEAA TS oo)e,

g, AFA 1kg, Zkgd SEAF 2kge A= AR diE] Yol o] B
AAALE BaEs v olE 14 AR Tl ADF 4AE AASlt 2 A,
ANFAE kg 4 AR A F71 Qo] 1% FoldFolA dAARG vol <
AE AlADo] Hol dgo] Q= Aoz Jeton, AFAF 2kgd FEAF 2kg-
ARG Fohe Aol 1% oo d¥o] gle Aoz dYEHATh

¥ 4>% 9A19 2w 718 ANAL] digt dAA (stationary) FA-& ADF #A
e Bl QA AnE kst Aotk o7l 4 gA AR s e dAE
&l LS HA A3, ADF EAF] -2.1124 10% FoATH@AA -3.19),
5% FoA4F(AAA -3.53), 1% FAFR(LAA -4.2D)04 EF @920 ds A
o2 Yey B AAE=R -ﬂrfﬂﬂ itk wakd AALE Azel] ] 13 Atk

s FAE Lgsta] ¥ el e ADF EAE
oA ‘;%% o] flE Aoz vkt

el ggggd Ve a9se . Y, 7b B9 E AAS(Non-stationary Series)! A2 dddb,
AAGo] tAAdE ZEE d7] e Pubd e aH(differencing) & gl
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<E 4> gX|o| AH|X] JtAHAA Lo st oHE H(stationary) HH

4 . 2 N g« 13t &t =
= HH By ADF =W =/ ADF
SN AHIXIDHAE 0.03* 0.89 2.1 0.29 0.19 -10.362**

F ot 5% FAFEAA, w 1% FA5FAN FelFE o

uk

3. ¥4 7139 #3d4 &4

b4 O - B B 2 b v B e | P ) 2= d S e B o]

Wx9] AR A AuAAALY AAe oo <Oy 254 BE ukeh
AR AL A9 2000 109 15,000904 20029 749 8,75097kA sttty o
Al BkEsle) 2003 10€9) 15000744 &3y, olF A&HoR e F
AS Bola Y Aoz vepgd whd 2ux 7149 A9+ 20009 109 15,196
o)A 20059 109 19,13097k% & W% flo] AA3] 7HFo] Assle AL=Z Y
1337923

<O 2> MX|7IAD 4HIX| J1AZO| HA FO|

MANAT 28R FA b & AAE B AY]E 20049 1195FH 2006
127HA 2, 2AA7LAe A ozre] S8 Holx ou, 4 7|z FolA AA-H
(8,000)& 71E8doH, 40x 714 9A HaH(19,278Y4)S 75T A7d AL
Z Jeigeh whde] F AALGZY A3 A Fe AlFS 20009 1092 A7)
A3 A AZIAZY AR 19699 Aoz UEded, tfoz 20014 10€
(1,3119), 20039 109€(2,633Y), 20043 10¥(4,2889)9 o= YEI%TH
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v 94 AR I E I 48R 7FE7Ee] 99 B4

o AATMA T anA FHAZEY) A Folo] ulsiA AFBSIEE, of 7]l A
o} gt 7»—'“3.2}%’30] 3 VHL A FAMe) dom 4, YA AA7MAT AnjA 7t
A AEE Ftd MHEANMEE FEIIL Y HFES FY)
s =] A %*@(Granger causality test)& AA|staz} ghr}

WA ARAA AAL Gl b Y XY dSol A FEIT @A HyEEY
AMAE g Solgt 2 gtk AE JPAS I vk mEkA ol tEd 22
Ao g vepd 4 9t

k q
Y, =p+ Eai)(t~é +Z/Bj Ya—j+€1¢

7 =1 71

X, = u+2)\th+E5Y¢3+e%

=1

Webd o7l A9 AAFACOS AuA AN T o8SE o) 4Ede
TUA QARA BYe olgstel del@ & glom, T ge NHEATE

L.
F=
2= 0)
T AR

O Hy: X= Y 'Xe YA 43S vAE A5} ot
@ H : X=Y "X& Yol 98L& A= ddBFolt} .

<I 5> MX|JHAT 4H[X| JpAZHY) olntY HE

S S =il F-Statistic Probability
2R JH4 AKIOHE 2.50820 0.08861*
AR 2HIA I 0.32086 0.72657

Tooow, e sy ZVZE 10%, 5%, 1% FAS5FolA §ee

1.

o) <E 5>lH UERd ¥ AAdze) A9 %

N5k AR AT aHA AL FE5W4
2 S AAAL SYUSE A de] P-EAZ WS K940 10% Fo5F
A fAT AOR U, GEA T AARL DRRAS B Ll
HAe) e Qutdor Agen lrkn weE,
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y

Aole 9x 7149 4= 2y £8 - FA4s, 238 A¥EE 4
A7E vgo g 20069 1¥9%EH B9 69714 67197ty 7HE &
| o] ¢d P& @ ARIMA B, @ V

A ek
o

2L yo
b e

E

53t A .
: AR B3 T F 7Aoot o] F 7
3 d5 7HE 3 /“*ﬂ VA7) MnE Futo] dFxrt AL Y F, oW
ol FF |14 7}7“ & dS3terte Bt A 9o

A0 ol&d Z}E-: A, AR ME L AFAFAFTHEANA TR dEARE

stoem, Z\:B]XV};‘-C’— ‘—"’”] AAFe] 94 AZE ol 3. EE FAI
X 717+ 20009 1958 2005 1297kx)0]aL, 2006 1958 549 6€714
9 A3 FF¥E AA(out-of-sample test)E o] &3 &5 HAAZE o] &3}
9:)]‘

e

1. ARIMA 23
7h. A9 &¥|A] 7HFd v 2y AARA 3] A7

2PE gd W A 2 A4 g, AL #AA 94 dAgez o] Fo

A AAL myolvh. &9 4ol AFE AHAE AA Al /A £33 ARIMA 23
& 5 t}. o83 R8-S AR dols myo Aol WA wek

_EI‘._

23 [2 ARIMAC], 1, 1)(0, 1, 0)120]t}, & Y X
AR MAE 10 MRS 7903 AEH AR MAT
d AsE 12 23 ARSI Aot A2
HA 7| A B E(partial autocorrelation) 233 Wit
F7 Ao AAE AIC 2 BSCE 7o 2 #dy

2 2oz A S=12 HAEA
2dd 2357 It ol&
4o z17) A3 % (autocorrelation) ¥}
A Ao oid ARIMA 539
o3}

A
AT

<#E 6> RIo £H[x| ZHol] Cfst =¥ | FHA

Variable Coefficient Std. Error t-Statistic Prob.
C 0.002508 0.000533 4702197 0.000
AR(1) 0.517385 0.104507 4.950710 0.000
MA(1) -0.989789 0.001001 -988.6488 0.000

R°=10733 DW =1965 AIC =-3372 BSC = -3.276
F-Stat. = 10.212(Prob. 0.0001)
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2) 23 1

3 =

2
&8 A5 g 13 27 ARsgien, b
o]

45 Fia 2gn

AR AR

ARIMA(1, 1, 2)(0, 1, D12ojt}, of7]olxx ¢Fe] By [9f

<E 7> Yx|o| 2u[x] ol fst =Y I ML

A9AY ol

ARA A= ARY 1719, MAS 270
AR 171E AAE T

Variable Coefficient Std. Error {-Statistic Prob.
C 0.002513 0.001299 2.078300 0.042
AR(D -1.915880 0.077595 -11.30328 0.000
MA(1) -0.513633 0.131553 -3.904365 0.000
MA(2) -0.281864 0.128305 -2.196836 0.032
SAR() 0.934633 0.078226 11.94786 0.000
R*=0612 DW=1961 AIC =-3287 BSC = -3.127
E-Stat. = 4.365(Prob. 0.0034)

3) 28 1

29 lIE= ARIMAC2, 1, 1)@, 1, 2)1224,

s 4839 ol

HAR A

ARG A A ARE 270d, MA® 1774
AR 2714, MAZ 2/h4-& Rdol #&3te] 43}

ATt A7)0 A o] " ARl &l 12 ZaAES ST
<E 8> Wx|9] AH|X| ZiZol st B |1l X
Variable Coefficient Std. Error t-Statistic Prob.
C 0.002825 0.001207 2.339864 0.022
AR(D) 0.657037 0.204658 3.210409 0.002
AR(2) -0.325719 0.193056 -1.687173 0.097
SAR() -0.592645 0.195764 -3.027349 0.004
SAR(2) -0.489169 0.131473 -3.720672 0.000
MA(D) -0.852498 0.097333 -8.758579 0.000
SMA(D) 0.356352 0.020936 17.02069 0.000
SMA(2) 0.979792 0.000827 1184.319 0.000
R® = 0.953 = 1,925  AIC = -3.663 BSC = -3.400
F-Stat. = 6.991(Prob. 0.0000)
v J@A 9 2uiR] FHA digt myE oS
A7l A= GollAl A3 3709 ARIMA EgEZ o538k 2 AA 7
HTE Bo] ojWE mHol YA Anx A WE o of o
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& AAse.

ARIMA 234 o935 A4 A3, RMSEYS A% 23 IVt 5.06%2 7H8
Aom, thgod 2y M(5.61%), 28 1(6.99%)9 ¢2o2 JYewth. ¥, MAPES
o] A9 2y o] 5.15%% 7F¢ AQen, 2y 1(5.62%), 23 (75709 €22
YERGTKE 9> 2 <9 3>,

<IE 9> 2006 ARIMA Y o|=Zt, &AL, oE2X)

= 281 281 28 I ARl

20064 13 18,151 18,988 19,182 18,735

20064 23 17,154 17,886 17,389 17,568

2006 38 15,511 16,210 15,954 15,387

2006 42 17,008 17,816 17,474 15,830

2006 sE 15,237 15,932 14,683 14,367

2006 62 15,888 16,227 16,307 14,301
e RMSE 6.99% 5.61% 5.06%
MAPE 5.15% 1.57% 5.62%

<ag 3> EAM7|ZH Ul ARIMA 28 o gt Xgt ZF vl

(&)
25,000

20,000

4) RMSE(Root Mean Square Error):= thgi} Zho] Aeolsc)

RMSE = 125, g ARR T= #3258 depio,

5) &9 ad g F(Mean Agswolute Percentage ErrorMAPE):= th2-3} Zo] Aodrh

MAPE = L S poor Lu = L vl
T Yt
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o 929 A7 O dE 2y dA 34 A5

1) 28 1
23 [ ARIMAQL, 1, OX(2, 1, 0120t} & 99 A5 Yo 2 A S=12 njAEA
AR 1/0E AAHE Folou MARE I38A714 askeh. 28a Ads ARE 270

Ao} AAE Fou MAE Edo] TEAA &l o84 A5E 1A 21 A
g om Aol digh ApEe AU)dRE HAAIARE, 283 tijkA )l Al o
3k ARIMA 282 4 Ao AAE AIC ¥ BSCE 7|Fox #dddrt. o A3
= 05 <% 1003 o
<xE 10> Yx|e] Mx|712of] Ojst 28 | FHZ 0
Varijable Coefficient Std. Error 1-Statistic Prob.
C -0.009402 0.009044 -1.039599 0.302
AR(]) 0.472161 0.156809 -3.011058 0.004
SAR(D 0.622318 0.151636 4.104040 0.000
SAR(2) -0.460897 0.136309 3.381270 0.001
R = 0713 DW =2035 AIC =-1.882 BSC = -1.751
| F-Stat, = 2.756(Prob. 0.049)
2) 28 1I
2 [IE ARIMACL, 1, 1), 1, D120l of7jesxz <o 28 19 A¢AHA o
9 AR U 1 20 ARagen, v A8 Ae AR IY, MAF 17)
42 FUG a8 ARA Al MADRE 17099 AIAE T
<E 11> "x|o Mx|7iZo| s Y || FHAR
Variable Coefficient Std. Error t-Statistic Prob.
C -0.008567 0.002818 -3.046285 0.003
AR(D) 0.636154 0.136027 4.676679 0.000
MA(D) 0.342655 0.147384 2.324905 0.023
SMA(D -0.957703 0.042286 -22.64844 0.000
R* =052 DW =1970 AIC = -1918 BSC = -1.790
F-8tat. = 4,360(Prob. 0.007)

3) =¥ 11

28 I+ ARIMA(L, 1, 2)(0, 1, 1224, Adad Az ARY 1714, MAs 2714

Q.

o A gsglon,

HF EERRAEAS

AR% MA%

__33._
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o} ol A E A4 ol g8 Azel ) 1 2IAES sHarh

<¥E 12> dXx|o| 4d|x] 7}Hof st 28 1 FHE

Variable Coefficient Std. Error t-Statistic Prob.
C 40.008568 0.002817 -3.041130 0.003
AR(1) 0.636085 0.136014 4.676605 0.000
MA(1) -0.614978 0.160794 -3.824640 0.000
MA(Q2) -0.328196 0.139131 -2.358891 0.021
R*=0785 DW =1970 AIC = -1918 BSC = -1.790
F-Stat. = 4.360(Prob. 0.007)

2. VAR 29

7}. VAR RgAA

ARE 28 AR AAZ AAEPYT. VAR B2 FAse=d 449
20009 10€ %8 20059 12¥97tAl0]8, ARIMA E o)A} Zo] 57|t
= 20069 1€92E 697HA2 o] 7172 AY¥E AA(out of sample test)= st

oke] WA AxAd AR Aol vebd miep o], g9 F AALYL AT
T AHA 7HE gole 9UEA BAGIANE - 2HA A7 AEcke AL
ARY Wyt glemg g9 A AL FHUSFE S VAR B39 4 2
7b ouzb ggtm B ¢ ok wEbs qr)eAe ool digk ATt orrt YA
VAR 23§ T34 AEax .
A, MR AL FSWSFE stm AWASFE 46X 7HEe] diE Ui, 2784
g F AFEN AX7E W 144, 27189 AaE & dsER 74E
VAR E8& F43 A7e 9 <F 13> A
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<E 13> 2H|X 712{0] i3t VAR 28 £HZnl

Variable Coefficient Std. Error t-Statistic Prob.

c 2671859 1.05582 2.53060 0.000

LNNNP(-1) 0.630226 0.12992 4.85085 0.000

LNNNP(-2) 0.154835 0.12632 122572 0.000

LNCHNP(-1) -0.089715 0.05937 -1.51101 0.000

LNCHNP(-2) 0.028761 0.05953 0.48317 0.000
R* = 0688 AIC = -3467 BSC = -3297

F-Stat. = 31.997(Prob. 0.000)

{\_X]?]—Z%% FLWig (—‘51_:1-7‘ A HEE _/}_.H‘X] 7}'23101] ’CH?‘SH 17}‘%, 27“%
g E HsER A7 did 144, 24499 AxE £ dsER 74d
VAR 28% 4% Ade th9] <E 14>9 #rh

<i 14> 4X|7HAo dfst VAR 28 FEEx

Variable Coefficient Std. Error {-Statistic Prob.

C 3.748798 2.20069 1.70347 0.125

LNNNP(-1) 0.351815 0.27080 1.29918 0.453

LNNNP(-2) -0.505895 0.26330 -1.92139 0.276

LNCHNP(-1) 1.060123 0.12376 8.56622 0.351

LNCHNP(-2) -0.301428 1 0.12407 -2.42947 0.526
RE=0738 AIC = -1998 BSC = -1.828

F-Stat. = 40.812(Prob. 0.357)

t}. 4H]7] 7124 g ARIMA/VAR 23 o= vlal

Al A8A 7Eo] didk ARIMA 283 VAR 289 dF3a AA% 1o
oAk 3ok 2o ARRE AT A9 200609 1495H T 697}

FE S5 T8 AR vas R gv<KE 15> 2 <" 5.
7zt 2893 RMSE d=eoxE wd ARIMA B9 IV} 5.06%% 7H Aaw,
ARIMA 58 11(5.61%), ARIMA 5% 1(6.99%), VAR 28(7.35%)2] w22 ekt
t} oo MAPE o&2zte] A9 ARIMA 29 Io] 5.15%% A5x7h 7+
Hoem, ARIMA B8 111(5.62%), ARIMA 2% I(7.57%), VAR E3(8.22%)°] «2
2 e

ARIMAS] dl53o] VAR Rgnrt} A vehd 23 VAR 239 544G 29
FE gAY AANAE SR AR Ao VRl Aow Az,
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<3 15> AH|X] 7}Hof cjsl 2EHH(ARIMA, VAR) o7t H|u

ARIMA Z¥ .

lk=! EEg o= 1l oE VAR 28 AR
20063 12 18,151 18,988 19,182 19,172 18,735
20064 28 17,154 17,886 17,389 18,849 17,568
2006 3 15,511 16,210 15,954 18,143 15,387
200613 48 17,008 17,816 17,474 16,446 15,830
2006 58 15,237 15,932 14,688 15,967 14,367
20064 62 15,888 16,227 16,307 15,266 14,301

HES RMSE 6.99% 5.61% 5.06% 7.35%

2t MAPE 5.15% 1.57% 5.62% 8.22%

3. 714453 HsAd

Aol A ARIMA =87 VAR 28-S 34 &5 gx714& =3 27, ARIMA
< Aoz ey H}EW ARIMA 28 53 453" 2743
o] A& o &

tAg 5 9}4. , <2 6>ollAl et éol 7FAW 5 9] o)A
] =28 2 vk 4 A AR 19909 Y FWRY F43)
A SR E FHEATME 9] FAM0] 20029 FRHE PO 3t GAFAR
=5 = 20009 5¢ 20,0009/Kgdield g4 78L& 55
2 A $£#<¢ 10,0009/Kgthi7zbA skEbstdch gy
WEsly X A2 10,0009/Kg 5L %o

z g

25000

20000

15000

10006

5000

20004 6§
20004 7¥
20004 98
200157 3%
20017 5§
200118 9%
200249 1#
20028 3¥
200243 ¥
200248 2%
2003 19
20064 1§

2009 5%
20037 78
200381 9%

20034 11¥
2008y 1¥
200441 3%
200848 5%
200441 78
2000¢1 9F
20087 1#
20054 55
20054 7§
2oo5tt 9F

20068 171%
2006438
20061 5§

r— coordt TE

| 200187 1%

i | 20000 118
| 20098 11%

%

#

b
S
.
%
o
o
;
x
*
o
o
~
[
®
w
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22 F714Q0 FU(eIHEE HES wAad 5 U olHg FUIHE AEe
A% AL olUA T ol AL I Y-S ZEF3 e, A 9d A WA
715 2000 5€%H 2001d 5€71A diAR 19E F)8 3 ew, F A

20019 6¥5-H 20029 62714 1dz7bolvy &Ask AlojFof ofujal ¥t Alo)

i
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el
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Ag%7124 MmA g #7128 Bolx Ytk A WA Fr|dME E@dgel 713
FAsA Uehd ® vk ol AW E 2 Fslek dedn Ak & 4de F
7% A%7) 243 5 A9 sy AAdEo), sy 24Uz F W) sy A48
T Hojx gty olZ thA dxEE Es) 2y 20023 stz Asviel A W
A ARR WES degn o o 20033 Aol ® tha sHAdS e 8o
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A Study on the Price Fluctuation and Forecasting of
Aquacultural Flatfish in Korea
Ock, Young-Soo * Kim, Sang-Tea * Ko, Bong-Hyun

Abstract

In Side of Supply and Demand of Fisheries Products, The Aquacultural
Industry stayed in subsidized situation for the whole fishery industry of korea
when it's dawned. But now a day, the Aquacultural Industry has been
developed to unique industry itself, and it could be said the Hoe - korean style
Sashimi or Sushi culture of korea can't exist without its aquacultural industry.
So it could be said that the Aquacultural industry is not only a part of the
fishery industry but also inevitable unique industry. The main objective of this
paper is to analysis the present situation for production of Flatfish, distribution
of Flatfish, and consumption structure of Flatfish.

Especially, the production for aquacultural Flatfish in 2005 has been raised
over 38 times against the production in 1990, and it takes the status as the
major fish which leads the domestic aquacultural industry compare with others.

The distribution of Flatfish can be divided to the domestic and export
mainly. In field of its domestic distribution, Flatfish is the major item with
Rockfish, and the deal of its over 90% happens in Similarity Fishery Wholesale
Markets such as In-chon, Ha-nam, and Bu-san Fishery Wholesale Market not
in the common distribution process of the fishery products.

At present, the exporting of Flatfish take 13.9% among the whole
Aquacultural Industry of korea, and Flatfish mainly export to Japan. Also,
through the development of chinese economy, Hoe consumption culture is
expanded gradually. And the future of exporting Flatfish 1s very bright because
of developing of the U.S. market.

The brief introduction of the consumption style of live fish is as belows.

According to the research, generally the most of korean consumers prefer
individual item as their food to combination style in korean Hoe consumption
culture and the favorite item of korean consumers are Flatfish and Rockfish.

Key words: Aquacultural Flatfish, Distribution and Consumption Structure, Consumption style,

Sashimi or Sushi culture, Hoe consumption culture
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