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Table 1- GARCH model results for input price (barley)

L putlo ul s sbro Bl 5l z oyl
Variables Coefficients Standard Error  Z statistic
s ke Jie
(Conditional mean model)
o e 130.17 2.86 85"
(Constant)
b S ey g2 g ot 0.75 0.04 34.85™
(Barley price lag(-1))
b 2 2.38 0.33 6.86"
(Constant)
ARCH s 0.15 0.005 45"
(ARCH factor)
GARCH .,z 003
oo 0.77 42.26™
(GARCH factor)
“Significant at one percent level s> g s )3 (5l gne
Source: Research finding G glaasly LSl

aigy 034 Cuowd (515 GARCH Juo gl -2 Joua
Table 2- GARCH model results for input price (Alfalfa)

B yuisio I I Shro Byl z oyl
Variables Coefficients  Standards Error Z statistic
b oSk Jae
( Conditional mean model)
o e -4.29 0.12 33.41"
(Constant)
S Jub 5 i oS 1.03 0.005 22543
(Alfalfa price lag(-1))
IS b 2 exiy Cod -0.24 0.0007 -391.09™
(Alfalfa price lag(-2))
s gibly Je
(Conditional variance model)
ool e 3.92 0.26 18.79"
(Constant)
Ol 0.14 0.05 457"
(ARCH factor)
O wer 0.15 0.07 6.25™
(GARCH factor)
“Significant at one percent level Loy gy e 3 6P
Source: Research findings Gaios sl 1isle
ol s oS Wbl o S 5l ieS gaemme (glyld g 029y Hd ixe A&BI5 Jad g 9 S jd Aoy Cuayd (2) Jod> 4 ang L
Abln by (il Jho (ol 45 2B e patudia by (o b (roeed A8l e 3 dxa

0/15 jluée L GARCH Cy,—s 50/14 jliis LARCH o0
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Table 3- GARCH model results for light live stock price

EYPESH I Shro 81yl z oyl
Variables Coefficients Standards Error Z statistics
s ke Jse
(Conditional mean model)
o e 55.41 29.52 1.54™
(Constant)
o _ 0.65 0.09 12.49"
(nght livestock price lag(-1))
s oibly Je
(Conditional variance model)
b e 98.86 101.56 1.05
(Constant)
ARCH 0.16 0.05 358"
(ARCH factor)
GARCH -, 0.65 0.09 10.54™
(GARCH factor)
Significant at one percent level Moy gy e 3 S
Source: Research findings Gaios slaal tisle
aS wsb o SOl a8 bl ggesme g 039 o ixe 0/65 i by b Saw pls Casd &S D95 0 (auiie (3) Jgdo (owyp b
MLUA L;]o).u L)‘”L)b JAA L;.{L.A..ul b.h.m.)u‘..wu um U“Jl))b =35 l) Oredd ol 04 )‘)‘5«&0 Jmﬁ ggu

LGARCH .y, 5 0/16 Jaie L ARCH (s a5 595 o
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Table 4- State space model results for supply function estimation

U iin 7 3T Gl ol Gl o8 ol
Variables East Azerbaijan province Isfahan province Qom province
i -6857.02" -217818.7" -9241555™
Barely price

15 Cond - *x il
S pb Cuoid 51667.19 814335.4 9102435

Price light livestock

92 o3lag b by -4630.22" -3443474"" -765041.3"
Barely price variance

S pl> o uil)lg

L ) . -32435.56" 12717112™ -332451™
Light livestock price variance
() hab blay -1724128"™ -236671.2" -421587.1"
Seasonal fluctuations(Summer)
(2t) (hed bl -1628248" -6173521"" -1784247""
Seasonal fluctuations(Autumn)
(cbwe) rd -170793.7" 1121454 14056792™
Seasonal fluctuations(Winter)
Final results
o Sl 88.17" 1079.443™ 307.09™
Cyclical fluctuations
By by 353396™ 14242882 25662923
Trend fluctuations
“Significant at one percent level P AP

Source: Research findings e sloadly tisle
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Table 5- The results elasticity calculation supply
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