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L. World Development Indicators (WDI, 2016)
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Fig. 1- Trend of agricultural sector value added in studied countries



2 BY = Ao o) Feo oliamsli 1Y o5lois VY s /5 gL Sl liions

S cal a5 g Gl o (Sieser (2505 9 1SS 5 M (g (Nhred (il oAU 5 ) KD
ol Vgt 0aiSanb
aloress Jod = S05 (905l eyalaie cpl 4 )y eIy 1 a9 3)ly o 4 (Sei ST &S ol ] olas 5,8
b5 4148 oalitwly g0 (ADF)
w1y ady s o903 Y Jgua
Table 2- Unit Root Test

g )3 (ADF) asilpsani= Jgb (o3 e (90]
Augmented Dickey Fuller Unit Root Test (ADF) in Level

@ble Cundy  Tasel pope o, Lol Jlo=| e
Stationarity Intercept t-Statistic Prob. Variable
Status
bl 0.54 -2.13 0.52 el 039581435,
Nonstationary Adde Value of Iran
blob 0.29 -0.99 0.94 a5 03938455,
Nonstationary Turkey Value Added
L 3.45 -1.72 0.73 i 039 38] 453 )|
Nonstationary Adde Value of India
bl 0.43 -2.63 0.26 O 039380455
Nonstationary Chinas Added Value

55 B3l 1S, | g (ADF) ablyvuoss = Jgb (05 e (90
Augmented Dickey Fuller Unit Root Test (ADF) in First Difference

1(1) -0.16 -8.37 0.000 Sl 039381555

Added Value of Iran

1(1) -1.25 -44.15 0.000 4S5 03938143
Turkey Value Added

1(2) -0.47 -4.85 0.000 L 03938 455!
Added Value of India

1(2) 0.01 -4.03 0.000 O 039380455

China’s Added Value

Oimgy Sl 135 le
Source: Research Calculation

Jola Lo b apuite oled a5 canl ol 51 S gl aimd o olis 1) doly adoy oyg0)l bS5 ¥ Jois

ol ol ) S e o 5 o, S i o P (g ks U /-0 gl 53 (5,5
ogas o5 s J o laiser el VAR (5550 )5 sty 4y Jsb g simslags (5301 o o
Je > a4y Job e ol adlae ol > plply fedl pliebl bl s SMea > (SedS



U 3 9 Ol ) (659l it 099381503 5] s I o (SBolad (sLadigy oy p vy

ST (LR) oloicw)y ppoie (HQ) o8 —gle 9 (SC) cpzm —5)lsd (slaline 5l oy 9
el 01 o3lizl (FPE) 4 (AIC)

Angt 48 g LG i - Jou
Table3- The Result of Selection of Optimum Lag

o8 ol o Filgs St ol Gagtey e rioie S b
HQ SC AIC ] s Log L Lag
FPE LR
21.71 21.75 21.68 30690.4 NA -2023.38 0
11.69 11.89 11.55 1.2 1874.73 -1060.26 1
10.13* 10.50* 9.88" 0.2* 327.06" -888.45 2

Sigh Slulbxe sl
Source:Research Calculation
~/~£) C.\am 2 du..{) 4.039 ul?u;l*
*Indicates lag order selected by the criterion at level of 5%

1 diggy Ay lgicds ped aidy d S o anl oSl )5 1) AdBy Y 3gmg YU (slaylas donis O Jods polul

Oidgh lapsio Cp (bl e g iy daly oy p 4 daadly s Qb g e o ol Jae

ot bey il edlil b 1y bagl (Saalil wa olgiie Wil oo (1) bapio oolos a5 b ) 395 o ails
.(Souri, 2016)s15,1,3 3,90 (JOhansen &Juselius, 1990) o leicuws )

02 p2 Sl 510 3 SIS (ot (390 3T —F Jgua
Table 4- Test to Determine the Number of Cointegration Vectors

Joz>! cho oselobl e MEeasp jho ) sl €
Prob. N Test i) Alternative Null Type of Test
o Statistic CG’PU Hypothesis  Hypothesis
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Critical al Value
Value
0.05
0.00 47.85 119.15 0.12 r=1 r=-
0.000 29.79 50.43 0.05 r=2 0<r< -
1 = 8
0.72 15.49 5.76 0.014 r-3 1<r< 55
2 = 8
0.29 3.84 1.10 0.004 r=4 2<r< =
3
0.000 27.58 68.72 0.12 r=1 r=0 T
NN
0.000 21.13 44.66 0.05 r=2 0<r< 2 3 R g
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Source: Research Calculation
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Table 5- Cointegrating Collective vectors of value added of agricultural sector (China, India,

Turkey, Iran)
And t statistics

039381085 039381085 039381085 039381083 oo syl
ol 4S5 e ez s
B vaajr Bvaay Bvaaing Buaachi Cointegrating
Integrated
Vectors
1 1.70 -2.19 1.01

] (9.64) (-9.72) (5.94) toLo]

Statestic t
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Source: Research Calculation
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Added Value of Iran
0.45 0.59 0.02 0.16 4 5 0393 3
Turkey Value Added
-0.03 0.74 0.04 0.97 s 03938 55
Added Value of India
0.23 0.05 0.93 0.001 o 2958l 5
China Added Value
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Source: Research Calculation
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Table7- Weak Exogeneity Test
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Source: Research Calculation

Lo e )3 jho 4 )b Bl *
x Acceptance of the null hypothesis at the level of 0.01

ool ol ol oad ) (65,88 039381050 (sl himd licion 9ol 4 bgpe @B V Jgie
o 0393085) el Giund licar 3925 1 e oo dd)d X2 geil bl oS 35 sanlis
3) 02 ol b g 4S5 lpl 5ygliS e 03938105l el &S Jlyd 80y g |y o gl
03938158551l 8 )3 S me Jole i (530518 S5 0393815850 chens licn Sy bl ol 93
sl e 5 oS e o (5)ysliS 0393815555 dently 3 X3 ple Bl lpl > (sliS i
ol (65)9laS i 03938l 85, (Sl (slas o
S o o (P-T) Cdgo g oild e3> 4555 4 (Gonzalo & Granger,1995) 5,9, 3 (sgpm b «olesyd
sxdodls Ui ¥ S5 55 o Lol S, b puite yn Lselld sj2 b S e L9, duglio gults 45 0 sl Lo ite



U 3 9 Ol ) (659l it 099381503 5] s I o (SBolad (sLadigy oy p

Extract Common Trend(s) from g2.xlsx according to GG
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Fig. 2- Common Trend and Actual Behavior of the Examined Variables

dasly g ik date wb p MolS lapito o> cjo g (aBly Hl8, amd o lis F S5 (slalages oo
g g oild e3> g 3gdes 0k il o GeolisS Glyoul HsSzud (winen O 3939 bl o (Saesily
b e sibate wa  elS



U 3 9 Ol ) (659l it 099381503 5] s I o (SBolad (sLadigy oy p YA

U 3lgisin 9 (5 5 40

Ui ol ol 2 o Sl oo (IS Culis agidgge g pi (S5 b 3 i dge b
5 ole Wb aes o gl cllllas dU Ll 1 g o1t el slatse cnpiere S 59l
Ui (@Sen yp prde 4 Ml &5l Wbpdy ©jg0 (55,0l (i 03938l00)) @)l
03938l00))) Sy 423 (39 (b Sy 53 el ply 295 Sy ()l odes (sbny9dlS (559l
d9axe 9 (55)9liS (i ) (iS5 Wlgice (shryaaly ol Sl o> (il Byl sbaygiS g Glnl syslaS
9 Olnl 5,9l 039810501 (o (e ed Syt 45 (5903 Lol and )13 353 Cuslis a9y 1) )b (35
P21l daly Ghyis Wb Gise il )3 slel 48y 4 el gy e Wil auih )b Sk claygis
LK 05 sl

oz 039815l o dbly (gwyp s &5 35 W gy ol eddple Blue & dagi b gl

el 1y 005,55 (gl y0uiS” (39290 Syt (oLl slakig) )b Bib odas glayeiS g Glnl ohygliS
oy 1) My 5y dgrge Syidie Ngyd y9dS Al (65)liS iSu &S Wby oy cal Glp (Fel 9 S
D)

S B sl sdss —orilagy (el ST (rer oty woly iy opgeil Sl e dlaly ol 52
9 S ISD omd il (e o dal) 329 O e Jom (e @B S 93 292 ouad L
Ol pw 04 uSaie g 03)5 Colia |y (pyn 3y90 Slopite degerme J§ &S il S jtie (Bolal W)
38 39290 (Ll slakig) Sl (gl Cusla o jlog)S pl (o denily (So)lSy (398 JoB (ol Ko
Ln (6jyliS iy 3938l 45yl addl célay y» . edlizel (Gonzalo & Granger, 1995) 5,5, ;i
8 ko loyotS ol 03938133551 5 29l essl sty Jgl Syntio dig))s 1y (80,3 AV) (g 5 <8k (5 st
2eoraee 25 il ped 89,0 1) <8 )le (ite O 5l 0938155 & Jb s il o 5> (558
Ot Ty sl g STy (5 (CanS Bigy o Comd 455 5 i (555liS” 15w 03938155 s ol
093l @l sl |y STy cppoie ped gy & Cams 455 5 olpl (5)sliS 03938l 185 45 by cwlosls
byl exee p 1) (6505laS 039381005 (5 pam) dg2ge S yidie Nigypd (par &5 WS (o0 o o e g
s oy 5 392 0 S i gy 31 b 3,10 05 (35,50 9

odos (slo)sS 5 ol (6505l 03938l 5551 Cmal 5 (39 3)90 5 obelusdns gl 4 de g b ecules
Hs jKdan 5l 39290 (SUn)9uiS (o (55ygliS S 0398 405)] A5 &5 S om0 Sl )b S )b
9 ooy g Sesily Al 2929 ol JUS )0 gdice Slie Sten 03958l 55 SVl g b 5l g bl e
S dalp (395 JolS ouiS UGl oad ol (slayedS (gjysliS 035381005 (ym Jdue (Bola g,
P Ve mb g Gl dgame Plite bl g cusl oaidl slapg S o olKen obce w9 Glesds
SYgame )b (hys @b jl cgy <l g bl ool )3 45 w30 (IS (s 390 (slygaS
(S 3929 3 (Sae GEBoR (nl j90 53 bl Cuwd (ASu (pl )3 A8y & Wlg e b g (2 )9S b (55l
Wpis Ojgo ladlas gun (5 Bk odes sby9iS g Glnl (65)liS i 039381 85)] (e S ¥igm o2 9



va (BY = Ae o) Fre a1 0ylas VW aler /(55 y9LS” Sl ol

Gy Gipteby o eiS (olaBl Clolis 5 B S aoual & 9 oo dpiuiy Y Cole 4 4y L
B9)3 A8y Sy &5 (2 )9S L (ghygliS GV g SV guase Ol «(5)ygliS i dmwg 4 (b
S S )5 odge g1y S ydie

References

Anderson, K. (2010).Globalization's effects on world agricultural trade, 1960-2050
.Philos Trans R Soc Lond B Biol Sci. 3007-3021.

Atici, C. (2002). The impact of a complete trade liberalization on household groups in
Turkish economy: A CGE approach .In ERC/METU International Conference in
Economics, VI:11-14.

lonigen, B. A., Piger, J., and Sly, N. (2014). Co-movement in GDP trends and cycles
among trading partners. Journal of International Economics, 94(2): 239-247. al
interruptions). Agricultural Economics Research, 10 (2): 81-104. (In Persian).

Brown, P., and Lauder, H .(2009) .Globalization, International Education, and the
Formation of a Transnational Class .?Yearbook of the National Society for the Study
of Education, 108(2): 147-130.

Carballo, J., Schaur, G., and Volpe, C. (2018) .Transportation and trade interactions: a
trade facilitation perspective .Handbook of International Trade and Transportation.
Chopra, M., Galbraith, S., and Darnton-Hill, 1. (2002). A global response to a global
problem: the epidemic of overnutrition .Bulletin of the World Health Organization,

80: 952-958.

Chang, Y., Jiang, B., and Park, J. Y. (2008). Using Kalman Filter to Extract and Test for
Common Stochastic Trends1.

Desilva, N., Malaga, J., andCJohnson, J (2013) .Trade liberalization effects on

agricultural production growth: the case of Sri Lanka. In Southern Agricultural

Economics
Association Annual (SAEA) Meeting .Orlando ,2-5 .Florida.

Diao, X., Fan, S ,.and Zhang, X. (2002) .How China's WTO accession affects rural
economy in the less-developed regions No. 87 .(International Food Policy Research
Institute (IFPRI).

Fritz, S., See, L., Bayas, J. C. L., Waldner, F., Jacques, D., Becker-Reshef, I.,and
Rembold, F .(2018) .a comparison of global agricultural monitoring systems and
current gaps. .Agricultural Systems:1-15.

Gonzalo, J., and Granger, C. (1995) .Estimation of common long-memory components

in cointegrated systems Journal of Business and Economic Statistics, 13(1):27-35

Hosseini, S. S., Pakravan, M. R., Gilanpour, A., And Haghi, M. (2011). Investigating
the effect of conservation policy in the agricultural sector. Agricultural Economics
and Development, 25 (4): 507-516. (In Persian).

Ismaili, A., and Rahmati, D. (2007). The effect of free trade on the growth of Iran's
agricultural sector. Agricultural Economics Quarterly, 2 (1): 119-128. (In Persian).
Kumar, A., Roy, D., Tripathi, G., Joshi, P. K., and Adhikari, R. P. (2016). Contracting
by small farmers in commodities with export potential: Assessing farm profits of lentil

growers in Nepal (Vol. (Vol. 1533)). Intl Food Policy Res Inst



U 3 9 Ol ) (659l it 099381503 5] s I o (SBolad (sLadigy oy p A

Khalilzadeh, J., Heydari, H., Faaljo, H., and Mohseni Zanozi, S.J. (2014). Investigating
the effect of WTO membership on Iran's agricultural sector (with a time series
approach). Journal of Regional Economics and Development, 20 (7): 194-217. (In
Persian).

Martin, W., and Mitra, D. (2001) .Productivity growth and convergence in agriculture

and manufacturing .Econ. Dev. Cultur. Change ,49: 403-423.

Mojarad, A., Homayounifar, M.; and Salarpour, M. (2013). The role of agriculture in

the regional convergence of ECO member countries. Economic Research, 48 (2): 189-
211. (In Persian).

Mkpado, M., and Arene, C.J. (2012) .Trade Liberalization Exchange Rate Changes, and
the Competitiveness of Carbohydrate Staple Markets in Nigeria .International
Journal of Agricultural Management and Development, 2(2):121-136.

Noferesti, M. (2008). Roots units and all of them In economics. Publications: Institute
Services Cultural Ressa, Print 2. (In Persian).

Nick Ravesh, Q., Yazdani, S., Yavari, gh., and Kazem Nejad, M. (2017). The growth of
the agricultural sector and the ultimate desire to trade products. Agricultural
conomics: 127-141. (In Persian).

Pingali, P. (2007) .Agricultural growth and economic development: a view through the
globalization lens Agricultural Economics, 37:1-12.

Reardon, T., Timmer, C. P., Barrett, C. B., and Berdegue, J. (2003) .The rise of
supermarkets in Africa, Asia, and Latin America .American journal of agricultural
economics, 85(5):1140-1146

Schreiber, S. (2017) .The estimation uncertainty of permanent-transitory
decompositions in co-integrated systems .Econometric Review1-22.

Souri, A. (2016). Econometrics combined with Application, Farhang Shenasi
publication, fourth edition. (In Persian).

Shahabadi, A., Salmani, Y., and Seyed Arash, V. (2016). Gravity Model Approach: Gg
and D; Investigation of Agricultural Market Convergence in Countries 8. Agricultural
Economics Research: 127-150. (In Persian).

Zoraki,Sh., Motameni, M., and Nataj Fereyduni, M. (2016). Trade liberalization and
applied agricultural performance are indicators. Rosha economics research: 129-159.
(In Persian).



