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5- Pushing force 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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2- Substitutability
3- Product Space
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Figure 1- Potential Market I nteraction between Two Markets (Source: reaction)
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5- lentically and Independently Distributed
6- Non-random Chaotic Dynamics

7- Portmanteau test

8- Mis-specification Test

9- Correlation Integral
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Table 2- Results of the DF-GL Sunit root test for egg price differentialsin the studied provinces

Cuord (5 pos siie DF-GLS s,k Cuf‘t'?’a‘]f \);;"‘ ding 4By
) ] i . ritic ues X
Price Series Variable DF-GLS Statistic 1% 5% 1% Optimal Lag
ld s e 45k
Benchmark Market: Tehran
B roolrlydl Proc -4.125 255 -284 -384 5
East Azerbaijan
sobrlyd] B Preag -5.202 255 -2.84 -3.48 5
West Azerbaijan
a2yl Prear -4527 255 -2.84 -3.48 6
Ardebil
b Preza -6.933 255 -2.84 -3.48 3
Zanjan
Syl i e lik
Benchmark Market: East Azerbaijan
ol Pashg 12.46 255 284 -348 3
West Azerbaijan
Jesl Pasar -10.83 255 -2.84 -348 4
Ardebil
Obs;
_ Pasza -7.473 255 -2.84 -3.48 3
Zanjan
Source: Research findings s gl 35 Lo
Exon5S 81 (YA, 02 g (S o) (1392 (b (1905 s -F Jgaa
Table 3- Result of the Luukkonen et al.(1988) linearity test for egg
oS S - d b’w,F _ p-value
Price Series Variable F statistic
OlR5 1855 e ik
Benchmark Market: Tehran
u-"érﬁol?‘e.b.):’i
P 1 13.86 0.001
East Azerbaijan chTeAs
e Poreng 1 1847 0.001
West Azerbaijan )
Je)l
P 1 7.39 0.001
Ardebil AT
obs;
- Poteza 1 10.39 0.001
Zanjan
IR AN S YR
Benchmark Market: East Azerbaijan
w)éol?‘ile):"‘ 1
P 16.27 0.001
West Azerbaijan NAAG
Jed)l 1
P 11.32 0.001
Ardebil chAs-Ar
o3 Poneza <+ 1371 0.001
Zanjan

Source: Research findings Gus glaadly 135l
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Jie ¥ Jodo o )5l (s ppp sl ARIMA Cuslio Jio Il
3o Ui 1) sy sl ceslie
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Table 4- Results of final model for egg

B! Je O Cuond (g
Selected model  price differentials Series
ARMA(6,0,0) Preas
ARMA(6,0,0) Preaq
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
ool g Lagpw jl oo sl ARIMA Juo 5)91); o
LaJte onl 51 Sopp (slasilony (55, 52 BDS (g0l cslio Jaa
s ALY (M) blsw u L BDS Gges) pols addlhae p3 .05 plol
pls! () bodls jlxe CBlyoal ply ¥ = /0 (golnl alold jlado jlo>

5850 slaadly 15 le

EronB (S5 SBCuodd (59, 51 (A=Y bloo azs 1) BDS 5051 25kl -0 Jgao
Table 5- Results of the BDS test (for m=2-8) on egg price differentials.

PTe—AS PTeAg PTeAr PTeZa PAs—Ag PAS—AT PAs—Za
\ ¢ Zo p-val. 20 p-val. 20 p-val. 20 p-val. 20 p-val. 20 \?al 20 p-val.
2 1022 0.000 1036 0.000 9.78 0.000 9.58 0.000 1517 0000 11.36 0.000 10.85 0.000
3 11.09 0.000 1072 0.000 10.14 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
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Table 6- Result of LOP tests on Egg price differentials

oS Cuond (5w ty t o bl =W
Differentialsprice Series t,-statistic t statistic Conclusion

IR 5 0 M3k
Benchmark Market: Tehran
ol 5 -1408%* -0.99 Strong LOP
East Azerbaijan
wAobRly 4 -1317*** 0.72 Strong LOP
West Azerhaiian
Jol 6 -1046+++ 101+ ek LOP
Ardebil
ol 5 -1266%** 232 Strong LOP
Zanjan
Sl i3S e ik
Benchmark Market: East Azerbaijan
wEobuly 7 8B4 0.58 Strong LOP
West Azerbaijan
Jes) 8 -1L77e -056 Strong LOP
Ardebil
ul"’) % %k %

_ 3 -1439 1,02 Strong LOP
Zanjan

TN g L0 TN gaw o)l e s 4"y

e
¢

w0k, xx, and sstatistically significant at the 1%, 5%, and 10% level, respectively

Source: Author’s estimate.
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