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2- Threshold Autoregressive

3- Exponential Autoregressive

4- Autoregressive Conditional Heteroscedastic

5- Generalized Autoregressive Conditional Heteroscedastic
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2- Integrated Generalized Autoregressive Conditional
Heteroscedastic
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1- Independently and Identically Distributed (IID)
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Figure 1- Price and price change of Irans poultry (Wwww.itp.com)
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3- Leverage effect

4- Exponential GARCH

5- Power ARCH

6- Theoretical Quantile-quantile Plots
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Table 1- The Estimation of ARIMA ((4,5,6,10), 1, (4,5,6,10)) logarithm Model of the poultry price

[E3ve V) o o t o, &> e o
Variables Coefficient T Value Significant level
bee Sl o2pe 0.00 0.85 0.34
Intercept

(DLP(4)) pla aidy 3 ¢yo Consd Joli5

The 4™ Lags of Poultry Price Deffirance 0-13 649 0.00
(DLP(5)) oy 4By 3 £ 50 Cuoed Joli5

The 5™ Lags of Poultry Price Deffirance 0.34 12.64 0.00
(DLP(6)) ouics aiby 3 &yo cuasd Jolis _ R

The 6™ Lags of Poultry Price Deffirance 0.72 29.85 0.00

(64) polas 4y » M elssl ] )

The 4 Lags of Residual Term 0.2 1051 0.00
(65l iy > DU _ ]

The 5™ Lags of Residual Term 0.43 1487 0.00
(Bre)id 4id > JHS] (sl 0.71 38.18 0.00

The 6™ Lags of Residual Term

R?*=0.47, SC=-4.87, AIC=-4.8,F=3.99 (0.00)
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Source: Research findings
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Table 2- Results of descriptive statistics and Normality test of prices poultry difference

L o,bo] Slado
Statistics Value RE
ol 0.000004 s
Mean
Max 0.172 w0l
Min 0.172 N
Lxo 8l y50l =
e Bl 2
Standard deviation 0.024 K
£ 20
v -0.12
Skewness
S5 26.25 10
Kurtosis
br Sl 8694.39 ol
Jarque-Bera .20 -16 -12 -08 -04 00 04 08 A2 .16 .20
d)b&m
Significantly 0-00

sios sl sisle
Source: Research findings
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Table 3- Results of LM-ARCHTest of Poultry price

Difference
goesos 2 ©laalio dlusi o)l F oL
Variable (6)"";7‘”) R2 (d)"’u‘"”)
Obs*R-Squared F Statistic
(Sign) (Sign)
£ Cansd ol 23.22 24.45
Poultry price difference 0.00 0.00
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Model ) o o B: v AIC SC  RMSE
ARIMA - - - - - - 478 48  0.0061
ARCH 0.004*  0.11* - - - - 457 449  0.0036
TGARCH 0.0005*  0.14* - - 015 - 461 451 0.0058
EGARCH 4.72%  -0.12*  043*  039%  041* - 462 -451  0.0046
PGARCH 0.003*  0.13*  0.27*  0.73* 099 0.61* 485 473  0.0049
ARCH-M(log) ~ 0.00*  0.1* - 0.8* - - 466 455 0.0042
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Source: Research findings ("Significant at one percent level)
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