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Table (1) The results of examining the stationarity of variables (Augmented
Dickey-Fuller test)

xS 25915 555 £ 695915 oyl P
|(1) “:"?"’ Jpet 13,83+ (o9 S0des "“““3
with constant Wholesale price

9y 9 e Sl Pe R (599,900 > Ceasd

1(0) with constant and -4/56° Retail price
trend P
(1) el 2 1474+ slads> T Sact
with constant price of Takdaneh

oSS S a8

oo 5l e b
(1) S 12,24+ price of Khoshei
with constant cherry
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Table (2) the results of the test of the optimal interval length in the VAR model
based on the Schwartz statistic (Level of wholesale-retail cherry price)

HQ SC AIC FPE LR LogL Lag
47/01 47/04 46/99 8/79 NA -2206/68
43/82 43/92 43/75 3/46+10%° 302/14 2050/63 1
43/66" 43/82" 43/55 2/83+10%° 25/34 -2037/25 2
43/67 43/90 43/52"  2/74+10%° 10/32" -2031/67 3
43/74 44/03 43/54 2/81+10%° 5/23 -2028/78 4
Source: Research findings W0 oo s 1) do s iy maw )0 (6o gme % (Buiod slaaidl i

— KIS und ) 35190 0 jlol Lo 32 VAR (69501 50 ainy ady Job 9031 e (V) Jgur
(oS gladgs
Table (2) the results of the test of the optimal interval length in the VAR model
based on the Schwartz statistic (Level of Takdaneh-Khoshei cherry price)

HQ sC AIC FPE LR LogL Lag
36/38 36/41 36/36 2/13+1018 NA -1834/41 0
32/86 32/95" 32/79  6/02+10%  357/20  -1642/72 1
32/83" 32/98 32/72°  5/60+10'"  14/49°  -1642/72 2
32/91 33/13 32/77  5/85+10%  3/32 -1640/93 3
32/98 32/25 32/79  5/99+10  5/17 -1638/09 4
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Table (4) the results of variables cointegration test at the level of wholesale-retail
prices of cherries

oy ylake SSlas (505 Al omsle oge3]
Maximum eigenvalue test Effect matrix test Jlio a3 L
o oz e dd )
S - s csle oo - The null
Sy RYSS PN G RYSS PN opposite .
L - Critical . hvpothesi hypothesis
Critical Test statistics values Test statistics ypotnesis
values
14/26 39/27* 15/49 3777 R>=1 R=0
3/84 0/50 3/84 0/50 R>=2 R=1
Source: Research findings o oo L 1) oy iy maw j0 (g o cire # (Gudiod slaaidly iais

Al Hlade o)l 90 yo 10 ALl 4 ax g b oy gy luedl mhaw )0 059 Jlade 2Slas
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Table (5) the results of variables cointegration test at the level of Takdaneh-
Khoshei prices of cherries

oy Hlade Slas el

Al o ile (505!

Maximum eigenvalue test Effect matrix test Jlio s o
Sho 4y
i oo e slease The null
ISR VS N . asey] o ] opposite hypothesis
L hypothesis
Critical Test statistics iti Test statistics
values Critical
values
14/26 21/13" 15/49 21/34" R>=1 R=0
3/84 0/20 3/84 0/20 R>=2 R=1

Source: Research findings
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Table (6) the result of Granger causality test between retail and wholesale prices
of cherries

lo ?...m‘ c.‘a.w F o Lo] . L.
A5 o ) o 2,8
The significance F .
Result level statistic null hypothesis

G (599,800 ,5 Cead Cde LS L35 8000e Cuad
S
)

6-
Reiect 210 14/30 wholesale price of cherries does not granger cause
) for retail price
s S (59 80008 Cead e LS (S89 300 5 Caoc
J
4-
Reiect 310 8/99 retail price of cherries does not granger cause
) wholesale price
Source: Research findings W0 oo s 1) do o iy )0 (6o gme % (Buios slaaidl i
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g s
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Table (7) The result of Granger causality test between Takdaneh and Khoshei
prices of cherries

s :
shgmeghe p

4 So R
The =
Result  significance statistic null hypothesis
level
Reiect 0/01 A9 Takdaneh price of cherries does not granger cause
J Khoshei price
s G AT LT Cad e gladigs WS o
Accent 0721 1/58 Khoshei price of cherries does not granger cause
P Takdaneh price
Source: Research findings W0 oo s 1) do s iy v )0 (g pme % (Budow laaidl i

5 00 Oy ho B8 e, Sy (6l gime mhw g F oylel jlade s axgi b oY) Jgo = plo
Cood Cle gladigs (WS Caod Lol il oo sladgs (WS o Cle GloST LS a8
BT oS Cad pxiio oo 3l 48, bSG alal) 0429 4 g3 L I 0l cos alocST LS
oS Cened Slos e Suod JUl (658 05l o cslaiigr LS Cad o )
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2 285K 0 a5, b s el (6981 1 LS (glaligt 4 oSS (o) mhas (eizren
v 5l cwd JEsl 6650 0,51 5 5l oo Uzl cas Toals oolanw 1Y) a5l (5 15800 5 ain s
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Table (8) the results of examining the pattern of price transmission from
wholesale to retail

to,Ll e S cuyi L iie
- standard . .
t-statistic - Coefficient Variables
deviation
aiby S b (o85,800,5 Caard Slois pdy et
14/20 0/029 0/42*** o . i
Retail price changes with a lag
13/23 /18,100 0/25%** 455 52 b (55,500, SuoeS Slais iy
Retail price changes with two lags
e fg Bo0as Caand oial38l (sl g iy i
13/80 0/50,10°1 0/70 (595008 Zoe SR SBS et
Incremental wholesale price changes
" o st o S el e o ks
-0/84 0/88,10°% -0/86 (5930008 o BB SRS e
Decreasing wholesale price changes
Ay S b (0 8000 Cuaed (a3l Slas pady s
5/12 0/66,101 0/33 Incremental wholesale price changes with a
lag
25y S b ivg yodas Cuand  o28lS (slois iy ot
-4/84 0/51,10- -0/24™ TR smeRenet Seee (AT GBS e
Declining wholesale price changes with a lag
. Wi 552 e ol oo 4d8
13/16 0/56,100  -0/74 P 5 ke slalodke 85
lag of positive values of error term
-8/93 0/16,10" -0/15™ P57 (gl sl ke 3
lag of negative values of error term
Tawe 5 ¢
-1/05 98/33 -103/20 S o2
Intercept
Az IRV Lo Lol
Result value Statistics
ot Jad SoaclisS ) caed Jlis
Non-Asymmetric 0/00 ; .
o Short run price transmission
transmition
ot Jasl el ;3 Cend Jli!
Non-Asymmetric 0/00 : .
" Long run price transmission
transmition
LGNS A .)5>' dg>g pis 1/95 u}““i‘ Oe)9° h °)L"T
No-Autocorrelation h-statistics Dorbin Watson
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Table (9) the results of examining the pattern of price transmission from
wholesale to retail

to,Ll e Sl =il oy s kit
t-statistic standard Coefficient Variables
10/31 0116 1/67™ 4855 S L oS T S e e
Retail price changes with one lag
i3y 40 Ly al0SS § Ceond Sl S by yotS
0/62 011,107 0/07,10-1 459 50 L oSS T S sl e
Retail price changes with two lag
1087 019,100 -0/ 45 o b WSS DS Sonsd slais el
) Retail price changes with three lag
-1/37 0/09,10°% -0/01 554z b S LT oS slocs e
i Retail price changes with four lag
11/19 0/23,10°% 0126 sl LT ad el Bl slois il e
Incremental changes in the price of khoshei
0/91 0131 0102 Sl T Seosd (Aol slocsndy e
Declining wholesale price changes
9/71 0/47X10-1 0/42™* ““’35 S b LS“"“‘?’ u"‘y-j Ceond @“‘“)sl 6““6)"*’)"*’*‘
Incremental changes of khoshei cherries price with one lag
4/28 0/46X10-1 0/19™* ““’35 S b LS“"“‘?’ u"‘y-j Ceond Lf“‘“’ls 6““6)"*’)"*’*‘
Declining changes of khoshei cherries price with one lag
10018 0/5110% 052 bl o e G e

Incremental changes of khoshei cherries price with two lags




VEY/F o5l 1Y W/ (59l sladl Y

WIS S &1 (glalgs (WS 51 Ceod JUH (5951 (o) 2 @l (3) Jgar 4ol
Table (9) the results of examining the pattern of price transmission from

wholesale to retail

to,Ll Sl Sl il oy Lo kit
t-statistic standard Coefficient Variables
aiBy 9o b gladss LS Cuoid cualS slacs pdy s
11/32 0/54,107 0/62™" Declining changes of khoshei cherries price
with two lags
- BBy aw b gladigr WOLS Coond  iul3dl lacs pdy juis
10/22 0/30,10" 0/30 A9 G B SIS 7 Seeed S SRR
Incremental changes of khoshei cherries price
_— 03 L slases $ Coud ol gladg il yuss
10/53 0/64,10" 0/67 A5 o b Sladg S o B2 Sl e
Declining changes of khoshei cherries price
-, P e3> cuie slolads aidg
-10/28 0/16 -1/65 .
lag of positive values of error term
- S e ol loie 4d8
13127 0/18 2148 PEl iz i slo e 4855
lag of negative values of error term
- [KW
-12/98 22/01 -285/72 M i
intercept
Az e o Lo
Result value Statistics
Ooliie oo Jlas! SaeolisS jo Cuend Jlal
Non-Asymmetric 0/53 Short run price transmission
transmition
O e 0/00 Gowaidy ;3 Eeass Jlaz
Non-Asymmetric Long run price transmission
transmition
p.v)‘».\a Mé? 1/82 U?"“Jlﬁ u...:ﬁah o)Lo]

No-Autocorrelation

h-statistics Dorbin Watson
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Extended abstract

Introduction

As one of the top three cherry producing countries in the world, Iran has a
decisive role in the price formation process of this product in the world
market. Since how the price transmission of agricultural products and their
changes are considered as one of the most important indicators for
measuring the performance of the market and the allocation of resources
in the economy, The present study investigates the Price transmission of
cherry product at the wholesale-retail levels (weekly data from the period
of 1386 to 1397) in Iran. In this study, considering the high potential of
Urmia County in the field of production and export of this product, the
price transmission between Takdaneh and Khoshei cherry varieties
(composite data from the period 1393 to 1397) of this county also has been
investigated. And similar to wholesale-retail levels of cherries, in order to
achieve the desired results, the error correction model with Engel-Granger
approach was used.

Materials and Methods

In this article, in order to investigate the price transfer at the wholesale-
retail levels of cherries and at the Takdaneh and Khoshei levels of cherries,
the error correction model with the Engel-Granger approach and the
Shazam software package were used. So that before estimating the
econometric model for the error correction test, the stationarity of each of
the variables used in the research was checked at first. Next, the
cointegration test of the variables was performed and finally, according to
the consistency of the test results with the conditions of the error correction

" Respectively: Ph.D. student, Assistant Professor(Corresponding author) and Professor of
Agricultural Economics, Faculty of Economics and Development, University of Tehran
Email: hamed_rafiee_sari@yahoo.com


https://www.iranianjae.ir/article_710751.html

models, the price transmission model was estimated. In the research, in
order to check the stationarity of the variables used in the model, the
generalized Dickey-Fuller method was used, and the Johansen test was
used to check the cointegration of the variables.

Results and Discussion

The results showed that in the wholesale-retail levels of cherries in the
country, the price transmission has been asymmetric both in the short term
and in the long term. Therefore, it is suggested that policies based on
market regulation should not be planned at the same time during periods
of price increase and decrease. In other words, in the periods of price
increase and decrease, the choice of the effectiveness of policy tools should
be based on paying attention to this asymmetry in the long term. In the case
of cherry price transfer at the levels of Khoshei - Takdaneh varieties, in the
short term the price transmission has been asymmetric but in the long term
the price transmission has been symmetric. In other words, the downward
price adjustments from Khoshei cherries to Takdaneh cherries are
transferred faster than its upward adjustments.

Conclusions

According to the asymmetric price transmission from wholesale to retail
levels in the long term, It is necessary that policies based on market
regulation are not planned in the same periods of price increase and
decrease.. Also, due to the symmetrical price transmission from Khoshei
cherry to Takdaneh cherry, we can reach this necessary conclusion and
suggestion that the price regulation of the Khoshei cherry market can
ultimately lead to the same results in the Takdaneh cherry market.
Therefore, there will be no need for different policies to adjust the prices
in the Takdaneh and Khoshei cherry markets.
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