Journal of Agricultural Economics and Development
Voal. 29, No. 4, Winter 2016, p. 374-388

SIS axwgi g olasl a4y pi
YVYF-_YAA .o ITAF [l F o lols FA 0l

Ol oot sLadlial § paass 5150 sl s b Jaly) Cos sty Cusd 056 0o

T ass b = JKals 6ol aebl " esly Bl g8 deea

VWRF/1 9/ 8 13l 55 b

LXVOCS

1 ail od e cunl (Son (S5Y0lo sladnin dgng Judo 4 Sl slaced klgy Wlodly flis 13) sl jo 48,5 &0 lalllas

sl et lmlydl B lmlydl Jols )5S 0 lled slo il (o €005 511k )3 (LOP) soly cuad (156 903l B by il asllas
bl 5>l 48,5 )50 WADAY laJlu (o & ponss (o8 )303 )5 cangd ailjg) (slaoslsy jlosliul b 5 (Jad e bl cod ol 5 5 ()b
alaly 3525 (g3l 9 o 4 b 4,5 0y BDS 5 (V+) (lSemg (5 slaysasl Sl lacad (g o alarly (392 (3 i 5] lisebs] e
Jioe sl (568 ygesS) S 45T (A) GusSomg g oisliigiel (ooleindiy cdliny ) a3 03,5 a0l |y psSde (sl o S
5 i ool S (il 3 e 3 b Caa i Ly, 5 (LOP) sl o (518 (05l 1ty o ESTAR

93 350 5 Cowl 5y 8 L slacis oles 10 LOP § i diwgn (o550 § oS Jgame (¢l 5530 (slaylib a8 a8 o olo odel oy
o=l sl b les e doe 55 bl oo 485 (68 LOP alayly b liwl audy 45 0395 )13 L O cinnd LOP alaly &8 Jod )=l he5 oyl
-l ay JolS ey sl ol BT S i ool al 51 Sy 5 1y ol 455550 cgs iy 3905 (I3l S plie 4 Lol
il g ol ilis 33,5 o duog 11 183 41,5 136 o | o yliad ) A8 e 5 B as5 ol g 005 it 3,503 (sla

Aled DBl (glddlaie g a1y 353 ol byl ol e (esd SYEDI g baylik  Siwen 4 do g b g bl adly auid o IS oS S

o35 olil Se (Siwgy (st oy aidy) el (92 (hd it g0l 1S (S 0319

“dee> gladizia bl Sl 99 o Cad Coglis LT o587 L)
23550 ales aylil cpl )5 aceasd LT g Sl 13k o YIS Jig
blee dx Lgas ljl (Stwgy (Vg TS <S> oo b oloj Jobo
VIS o] o gli5 88 il sl U 3l Laasgs o3l oy YIS
(7F 5 ¥4) L3l Jsamo Joo slaan s 5l Gl baylil ol o
sloass adllas gl (oo Ay I3l (Siwgn (2bj))
oS ol @il Jlgw (il 3 (ol dr g A8 o ol 8 S ()il
2l dn o slaylil ) S 0 el by b sl L
Sol adgl Sos &S Ll 31 oo gyl 51 g 29500 Sitie oyl
Laod S b pan @i 4 gl S cpl jlbboe by Cosl 003
SleMbl LysT ariisls aiwgn Lok (31 sl 5 bosiSatgs o
o9 Lo gl & (gixo cppy 35S o S5l a1 ]y LSy
slacadle g ol 3 g olin " s 30" S
Loyl ST (o b o JUt Bl puslpws 5 1 jolas (e
Hlisl diwa] (A el (San dend glacwedle il divgy

5- Pushing force
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4- market integration
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Table 1- The amount of egg production in the studied
provinces
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3 Transactions- Costs-Induced Nonlinearity
4 Commodity points
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1 Threshold Autoregression
2 Panel Data Unit Root Test
3 Smooth transition (ESTVECM)
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3- Product Space
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Figure 1- Potential Market I nteraction between Two Markets (Sour ce: Reaction)
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5- lentically and Independently Distributed
6- Non-random Chaotic Dynamics

7- Portmanteau test

8- Mis-specification Test
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Table 2- Results of the DF-GL Sunit root test for egg price differentialsin the studied provinces

Coogd Gy yilo DF-GLS s,k oo 3k Ay Ay

Price Series Variable DF-GLS Statistic — o 108 VAU oprimg) L ag
ol S e it
Benchmark Market: Tehran
B ool Proc -4.125 255 -284 -384 5
East Azerbaijan
sfolrbl Preag -5.202 255 -284 -3.48 5
West Azerbaijan
Jusl Prear -4.527 255 -2.84 -3.48 6
Ardebil
o Preza -6.933 255 -2.84 -3.48 3
Zanjan
Syl i e lil
Benchmark Market: East Azerbaijan
sfobrbl Pascg 1246 2255 -284 -348 3
West Azerbaijan
Je2) Pasar -10.83 255 -2.84 -3.48 4
Ardebil
ol Pasza 7473 255 284 -348 3
Zanjan

Source: Research findings oo glaanl, sl

EronS Sl (VAN )y an § (559 (392 (bS (901 gl g
Table 3- Result of the Luukkonen et al.(1988) linearity test for egg

Price Series Variable F statistic
ARG S e )b
Benchmark Market: Tehran
0kl P, 1 1386 0.001
East Azerbaijan chTeAs ' )
bl P 1 1847 0.001
West Azerbaijan ohTeAg : :
Jwd)l

P 1 7.39 0.001
Ardebil ch.Te-Ar
ol Pureza 1 1039 0.001
Zanjan

il 1S e
Benchmark Market: East Azerbaijan

P 16.27 0.001
West Azerbaijan chAs-Ag
03, 1
:’(’;ebl | Pehasar 11.32 0.001
Zanjan Pehasza 13.71 0.001

Source: Research findings Guios glaanl, s le
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Jie S ol 69)2 BDS ol jols adllas o
LSy g5 ym 3525 pie s 393 s 13 i ARIMA
Lwly owed )3 .33)5 oy ARIMA s )5l 5l dm Jas e
J%e ¥ Jod b 35l (opmyn sl ARIMA Coslio Jao 1zl
a3 oo Ui 1) sy sl cuslie

ErntS Gl ARIMA k5 Jae 4 by po gl -£ Jgoa
Table 4- Results of final model for egg

LY oW Ceond (g pow
Selected model  price differentials Series
ARMA(6,0,0) Preas
ARMA(6,0,0) Preaa
ARMA(7,0,0) Prear
ARMA(4,0,0) Preza
ARMA(9,0,0) Pasag
ARMA(7,0,0) Pasar
ARMA(4,0,0) Pasza

Source: Research findings G slaadl 1id L

LaJie ool 31 oo slasilons 59, 52 BDS g0l ccanslio Jaa

EronB (S5 SBCuodd (59, 31 (A=Y bloo azs 1) BDS 5051 25kl -0 Jga
Table 5- Results of the BDS test (for m=2-8) on egg price differentials

PTeAs PTeAg PTeAr PTeZa PAS—Ag PAS-AI’ PAs—Za
\ ¢ 2o p-val. 20 p-val. 20 p-val. 20 p-val. 20 p-val. 20 \Fjal 20 p-val.
2 1022 0.000 1036 0.000 9.78 0.000 9.58 0.000 1517 0000 1136 0.000 10.85 0.000
3 11.09 0.000 10.71 0.000 1014 0.000 1021 0.000 1504 0000 1129 0.000 11.04 0.000
4 1095 0.000 1121 0.000 1031 0.000 10.27 0.000 1486 0.000 1095 0.000 11.02 0.000
5 10.72 0.000 1133 0.000 1029 0.000 1033 0.000 1447 0000 1066 0.000 11 0.000
6 1027 0.000 1115 0.000 1024 0.000 1048 0.000 1406 0.000 1042 0.000 10.89 0.000
7 10.09 0.000 1087 0.000 10.04 0.000 1052 0.000 1363 0.000 1031 0.000 10.9 0.000
8 9.87 0.000 1059 0.000 9.78 0.000 1050 0.000 133 0.000 10.18 0.000 11.02 0.000

Source: Research findings

1- Autoregressive integrated moving average

5.850 slaadl (15l
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Table 6- Result of LOP tests on Egg price differentials

o\ Caond (g pw ty t ol =W
Differentialsprice Series t,-statistic t statistic Conclusion

ol 15 e ik
Benchmark Market: Tehran
ol 5 -14.08*** -0.99 Strong LOP
East Azerbaijan
Aokl 4 -1317%** 0.72 Strong LOP
West Azerbaiian
sl 6 -l0det++  1grx  WeKLOP
Ardebil
ol 5 -1266%* 232 Strong LOP
Zanjan
Sriolrlbd i3S e ik
Benchmark Market: East Azerbaijan
wEobuly 7 864 0.58 Strong LOP
West Azerbaijan
dl 8  -1L77*** -0.56 Strong LOP
Ardebil
ul’U) % ok %

: 3 -1439 102 Strong LOP
Zanjan

TN T TN o > b pme eSS & g

w0 R
¢

+*+, xx, and =statistically significant at the 1%, 5%, and 10% level, respectively.

Source: Author’s estimate.
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