Commodities prices consistently increase in developing countries while they barely decline, affecting poor and vulnerable people. This paper examines the role of intermediaries such as collectors, wholesalers, and retailers in the asymmetric transmission of millet prices from producers to consumers in the market of local millet. We use local millet prices data from the five most important cities in term agricultural production of Mali namely; Bamako, Segou, Kayes, Koulikoro and Sikasso. Using the Threshold Auto-Regressive (TAR) method developed by Enders and Siklos (2001), we find strong evidence that millet prices increases are quickly transmitted to consumers by intermediaries while the price declines are transmitted slowly. The results indicate that intermediaries capture commercial margins leading to this asymmetric price transmission in the market of local millet. 
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