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Figure (3) Export Share of Pistachios from Iran and the United States in the Global
Market from 1961 to 2022
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Table (1) Results of the Unit Root Test Using the Dickey-Fuller and Phillips-Perron Tests
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Table (2) White Noise Test for the Residuals
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Table (7) Results of the Bound Test for ARDL (3,0,1,3)
Ghﬂd)é@‘).’{.?d)l.b‘ @Ghaﬁ)é@‘r’&b)l-&‘

Sl F ool 1(1) ookl oy gy 1(0) ookl woyo S addg Job
Calculated F- Critical Value at  Critical Value at 5% Optimal Lag
Statistic 5% Significance Significance Level Length
Level for 1(1) for 1(0)
10/38 4/30 3/26 (3,0,1,3)
Source: Research Findings Gebod gloaidly anie

aialy pate Glgie 4 Sliolo atw Sl cwid 28,5 s o LARDL oSl 5 al> o yo
JHls 32 (091 b adgi (y3051 (M) 9o
Table (8) White Noise Test for the Residuals

2 1 =Sl g ol ylg oy905 S d93- ¢3g0 3] O9e3l £
I 52 g Jboy ARCH _gluwoals LM Type of Test
J B Test f . LM Autocorrelation
arque-Bera Test for Heteroscedasticity Test
Checking Normality of Test
Residuals

gL.uL‘?u: o)Lo] e)‘..\io
Calculated Statistic Value

0/07 0/96 0/23 Jlozo! glas

Significance Level

5/12 0/31 1/58

Source: Research Findings Gebos (sloasdl aie



1. 41T 9 Wulgy 25

ol 1ol glaciasd plo b ab b Sy abal, Tolo diy Sl censd (1) sz s ool
il e ECM iy Slaz cad 0505 (sl cnslio 5501 (]l

ARDL(2,3,0,3) &b (yg03l s (1) Jgu>
Table (9)Results of the Bound Test for ARDL (2,3,0,3)
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Table (10) Results of the Bound Test
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Table (13) Analysis of Variance for the Prediction Error of Export Pistachio Prices
in Iran, Turkey, and the USA
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Table (13) Analysis of Variance for the Prediction Error of Export Pistachio Prices
in Iran, Turkey, and the USA

e‘bélao - ) o "’9'

A5 5 S yole dwy Cwnd G pol (S1yolo Ay Ceoud 0599

Price of Turkish Export Price of American Export ol -
Pistachios Pistachios Price of Iranian Export period
Pistachios

44/83 37/10 18/06 3
46/75 32/44 19/79 4
46/79 31/89 21/30 5
46/18 32/13 21/68 6
46/02 32/08 21/89 7
46/20 31/74 22/04 8
46/38 31/37 22/24 9

46/45 31/12 22/42 10

a5 5 Flpolo atey s Kool Slpolo ay oo R .
Price of Turkish Export Price of American Export Price of Iranian Export )?

Pistachios Pistachios Pistachios period

77130 14/04 8/65 1
73/05 10/18 16/67 2
65/87 13/74 20/38 3
62/16 16/68 20/97 4
59/77 19/23 20/99 5
58/64 20/74 20/87 6
57/89 21/13 20/97 7
57/14 21/96 20/16 8
56/36 22/29 21/33 9

55/66 22/88 21/45 10

Source: Research Findings Gebos gloaidly anie
Ololdin 9 (535 A

Wy Sysle laceed Gloe Laly; Jolod cua ange o8l gl jslieas (hagh cnl 5o
ablbarwgs (BoUNds Test) wil cyge3l (og, 5l iy Slex Cooud g oozt SYL! S 5 o))
S99 g Al raL?u‘ ARDL 5i” uJL’B B u}n)] U"‘ el 0l 4\.._9; 0 e u‘)lg.o.b 9 u‘).u.d Ja.wy
Joe s msiie b 28,5 15 Ly 050 cilize glacdle 4 s puite o orazeed abul,
ol 6&)9.“5 M @‘)OL& LsLQu.o.«._‘B wj‘s (i J.h))f 6)3").) JJ.A tJ"‘ slSJ)A—‘ 9 r-‘La.S).s ‘O‘)"‘

2yS )8 e 050 dbsiye oS el il 55 0aiS ol



Vel &lS g Wulgy b5

750 ot ol pl iy o8l TG 4S5 dley Sl o bl platey Cleld (65, o0b) sl
Ol das Caod 51 5t o 0 ] diy Cwed 500 Bkl el S5 el iy Sed S o
‘445)4 w Cond S9) li:ro—‘ d..«.w Cond )_,] UT).: ogy& | 4.4.5).: M ;AA-&S sSj.w ).QL: o
o (6 il 45 CiS I8 oo Egeme ;0 anl S pel a9, 45 5 ity Cod ST 51 5 e
ool Gl iy Cuad AT 5 iy Cend (6 2y 53l 5] T (o] iy Cand ) 45 aty
o0l b S 5 fapwy Olbls,l yiils 48 5 5,lw ol 4 (g oo @l cpl LYo ale
5 6,08 150 wgaze (g, Loy, g 00 ,5uS Gloes o o 4 il oS o lal )l A cans
] P S PR oly! =B, ©,08 mals oS Ly mls 500 Sole @0l (6568 (6 il
a3 50 oud ploul Slalllas b ases oyl a5 aib oo I ol sameie VLT &y08 o3l g ae
G i il el ails 1,8 ol sl jo ann Ol ol g adsi jo soleie LIl a5 (5,0u8
S Ol o Cwed s, @508 Hll Ko O jle 4 il ails lS.l).nT Sholo ainy Cwld 59,
Ol iy Gl s lis s o Lol dendo yidw o aS jghilen Ll .ol ails |y aiug
b azes ol a5 ol ann Slaz 5L 50 G pel samie <YL Cuad (5 yum ), 5 S ol dias ol o
lS.l]oT 05T 0l cillas (VAAF =Y \Y ) 0,00 40 bgy e (\WAQ) (5,002 5 590 o axfllas
el BYs o e 5l (o oS d9dpe aSlil Sl Ll o Glle cesi &)08 g @

g0 A1) 5 Slolpiin olei oo 0uls S8 Cdlas 4 a5 L ). (VYAF

Saa b ol jiagh ploul iy Slhsle 1o ol pl pgw sazme (iul38l g aiy Ol jolo axwgy o>
ol (5590 waiil ails Slojly sl YL o, Jewsly a5 sas sla ) liL olobis

A Cowd HedS sladl aldS L ey Sl JhL e ol glasdl @ a8 nlsl gl ol SO
D)l 0aisS it Sl yhe g (ile el izren (ol Sl S 4 Gl S 5 Sl o)l

Jyame 5 FSs5 olatdl 3] 4 el (2l maes Ml S oS T @ iy (S0l
Sob slajeis sl sles laibinl cole, JA aes ralS Wilgs oo 1) ,9uS S Jlyolo



PEoF/) 03l 14 A/ (85 39Las” Slaidl Yo ¥

L 5 bl Lo ol side b o5 el (6,5 cronS 5T s 20lS 5 o alaz 3l (5,6
S5 18 ks slagleile g aailss)lhg 500 g 55,0leS slez &)l5g

] aa

Allam, M.l.,, and Quazi, R.M (2003). Determinant of Capital Flight An
Econometric Case Study of Bangladesh. International Review of Applied
Economics, Vol.17: PP 85-103.

Anvyeh Tekyeh, L. (2007). the study of comparative advantage of Iran’s apple
export in comparison to the other apple exporter countries, Journal of
agricultural economics and development, Vol 15, No 58, pp. 177-203. (In
Farsi)

Aminizadeh, M. Rafiei, H. Riahi, A. Mehrparvar, A. (2013). "Competitiveness
model of the top global pistachio exporters in Iran's importing markets".
Agricultural Economics. Volume 2, No. 8, pp. 41-68. (In Farsi)

Ahmed. O. (2021). Assessing the Current Situation of the World Wheat Market
Leadership: Using the Semi-Parametric Approach. Mathematics, 9(2),
115. <https://doi.org/10.3390/math9020115>

Belloumi, M. (2014). The relationship between trade, FDI and economic growth
in Tunisia: An application of the autoregressive distributed lag model.
Economic systems, 38(2), 269-287.

Engle RF, Granger CWJ. 1987. Cointegration and error correction representation:
estimation and testing. Econometric 55: 251-276.

Food and Agriculture Organization of the United Nations (fao.org).
<https://www.fao.org>.

Hosseini, M. Fathi, T. (2012). Changes in the structure of the global date market
and the target markets of Iranian dates. Business reviews. No 62, PP. 87-106.
(In Farsi)

Ivanov, V. & Kilian, L. (2005). A practitioner's guide to lag order selection for
VAR impulse response analysis. Studies in nonlinear dynamic and
econometrics, 9 (1): 1-36.

Janzen. J. P & Adjemian M.K. 2017. Estimating the Location of World Wheat
Price Discovery. American journal of agricultural economic. Vol 99: 1188-
1207.

Johansen S. 1991. Estimation and hypothesis testing of cointegrating vectors in
Gaussian vector autoregressive models. Econometric 59: 1551-1580.

Ghoshray. A. (2016). Market Delineation and Price Leadership in the World
Wheat Market: A Cointegration Analysis. Agricultural and Resource
Economics Review 35(2). PP 312-326.



https://doi.org/10.3390/math9020115
file:///C:/Users/iDEAL/Downloads/%20Food%20and%20Agriculture%20Organization%20of%20the%20United%20Nations%20(fao.org)
https://www.fao.org/
https://www.researchgate.net/profile/Atanu-Ghoshray?_tp=eyJjb250ZXh0Ijp7ImZpcnN0UGFnZSI6InNpZ251cCIsInBhZ2UiOiJwdWJsaWNhdGlvbiJ9fQ

VeVl 4lS g tulgy b5

Karbasi, A., Heydari, A. (2014). "Factors Affecting Iran's Pistachio Exports."
Agricultural Economics Research, No. 1, pp. 91-112. (In Farsi)

Karbasi, A., Amini Zadeh, M. (2017). "Examining Factors Affecting Iran's
Pistachio Exports with Emphasis on the Role of Trade Sanctions.” Agricultural
Economics Research, Vol. 21, No. 3, pp. 1-22. (In Farsi)

Mahmoudi, A., Jalali, S. (2016). "Export Competitiveness of Iranian Pistachios in
Global Markets." Economic Research, No. 4, pp. 951-976. (In Farsi)

Mohammadi, M., Yazdani, S. (2023). "Examining Market Integration and Global
Price Leadership of Corn." Journal of Agricultural Economics and
Development, No. 122, pp. 247-266. (In Farsi)

Ministry of Jihad Agriculture. <https://www.maj.ir/>

Narayan, P.K. and Narayan, S., (2005). Estimating Income and Price Elasticities
of Imports for Fiji in a Cointegration Framework. Economic Modeling, Vol.
22: PP 423-438.

Park JY. 1990. Testing for unit roots by variable addition. In Advances in
Econometrics: Cointegration,

Pesaran, M.H., Shin, Y. and Smith, R.J. 2001. “Bounds testing approaches to the
analysis of level relationship.” Journal of Applied Economics 16: 289-326.
Pakravan, M., & Kavoosi Kalashami, M. (2011). Future prospects of Iran, U. S
and Turkey's Pistachio exports. International Journal of Agricultural

Management and Development, 1(3): PP181-188. (In Farsi)

Pakravan, M. R., and Mehrabi Boshrabadi, H., and Gilanpour, O. (2010). Studying
Iranian pistachio export position: Comparative advantage and trading map
approach, Journal of agricultural economics and development, article in press.
(In Farsi)

Philips. P.C. & Ploberger,w. (1994). Posterior odd testing for a unit root with date-
based model selection. Economic theory, 10 '774-808.

Rafiei, H., Barikani, A. (2012). "Iran's Position in the Global Pistachio Market and
Examining the Relationship Between Pistachio Production and This Position."
Journal of Agricultural Economics and Development, VVol. 20, No. 4, pp. 229-
207. (In Farsi)

Stock J, Watson MW. 1988. Testing for common trends. Journal of the American
Statistical Association 83: 1097-1107.

Shin Y. 1994. A residual-based test of the null of cointegration against the
alternative of no cointegration. Econometric Theory 10: 91-115.

Salami, H., Pishbahar, A. (2001). "Changes in the Comparative Advantage Pattern
of Iran’s Agricultural Products: An Applied Analysis Using Revealed
Comparative Advantage Indices.” Journal of Agricultural Economics and
Development, No. 34, pp. 67-99. (In Farsi)



https://www.maj.ir/

EF/) oolad/ 1A Wl (6539l sl ¥of

Yang, J. Zhang, J. Leatham, D. (2003). Price and Volatility Transmission in
International Wheat Futures Markets. Analysis Of Economics and finance 4,
37-50.



Doi: 10.22034/IAES.2025.2037522.2075

Agricultural Economics/VVolume 19/Issue 1/1404

Evaluation of relationships and price shocks of pistachios
in global markets and assessment of Iran's position in

global pistachio exports
Negin Keshavarz Alalehgorabi, Mohammad Kavoosi Kalashami’

Received: 6 Aug.2023 Accepted:15 Jan.2025

Extended Abstract

Introduction

Pistachios, the most important agricultural export product of Iran in the last
decade, are facing a decline in exports and competitiveness in the global market.
One of the main reasons for the weakening of Iran's position in the global pistachio
market is the improvement of the export power of the United States. The main
question of this research is whether the United States has truly replaced Iran in the
competitiveness of the global pistachio market?

Materials and Methode

In order to determine the appropriate model for examining the relationship
between the export prices of pistachios from Iran, Turkey, the United States, and
the global export price of pistachios, the Bounds Test and time series data from
1996 to 2022 were used. This test was conducted within the framework of the
Autoregressive Distributed Lag (ARDL) model, and the existence of cointegration
between the variables was examined in different scenarios.

Results and discussion

The research findings indicated that the Vector Error Correction Model (VECM)
is suitable for examining the relationship between the three variables: export prices
of pistachios from Iran, Turkey, and the United States, and for evaluating the
response of export pistachio prices to shocks. The results showed that the price of
Iranian pistachios has a very small effect on the price of American pistachios, but
the price of American pistachios has a very significant effect on the price of Iranian
pistachios. Additionally, the price of Turkish pistachios is more influenced by the
price shocks of American pistachios than by the price of Iranian pistachios. The
results indicate a decrease in the competitiveness of Iran in the global pistachio
market.
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Suggestion

In order to increase the export of Iranian pistachios and improve the export
position of this product, identifying new markets with high growth potential is
very important. Additionally, paying attention to trade and health regulations of
target markets, including controlling and reducing aflatoxin contamination as one
of the most important limiting factors for Iranian pistachio exports, is essential.
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