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2- Akaike Information Criterion

3- Schwarz Baysian Information Criterion

4- Trace Test

5- Maximum Eigen Value Test



YOV .. iy Oyl p 5yl & Sllwgs pili oy y

Gililed 5,415y dluxd cpuri 51y 51 (y905] gl - Jgua

R Jille 4033 o9l oylel 70 g 3 Sy e
r=» r=\ AR FYINSS
r<y r=y Yy/-ay ya/vay
r<y r=vy NYAS O/
r<y r=¢ VASY Y/AY

5850 Oluobro 115l

Aililed (6,13 daxd cpuri 51y D309 Hlado $STas ygejl gl -V Jga

o 4 3 lho a3 peilofel 720 gl Sl e
r=. r> YE/SEY YV/OAF
r<y r>vy YAV LA
r<vy r>v YIvE \F/VSY
r<y r>s¢ VS YIAE

Jolae 23,5 (o dpog )9S diy Slpplo )l €5 Sblog ite
S w9 e s sladlas )3 55 ¢ Slleg g
sy us s (allAL e el flis mls 00 )8 asuine
48 oyl sy ©lplio lime p Giite g pSpi 8L 01y
o ol 4 Baa il OBl 5 o)l slaculs 3551 5wl
e Al e o iy GBS 28 g Canid (izpen 5 il
B edlawl 3ys0 diwej (ol 1> (£ IS Cuslow (gl ()l3l lgis
Olod s o omed (6,55 Joolse 4 dngr Cunl S5 4 p5Y 0,8
Jymame Slolo g udg 1 a8 len g O Ll (oLt
@35 380 Gl dty Slea 3l waew dgste 53 it I35 5

bl dinlgs

Guid Olawlrs 138l

o Jlo i 4132 (085 1 Jeols gl A Jgaa
e LEV Lwp LFI LRE

oy =\/eee AR AANAN < IVYA

32055 Clpnloxa i a

J=B b diy Slplo e )l g5 Sllug jpas b

T Cnedl d dogi bl 0dgy Sllwgs oyl 5] ),LA ldasMo
) slacawlw (2935 )3 5)) 5 llug @ 4295 poj) o)
Sllwg oail gy oy p iomed Mboo Coonl dty Jgae
Ol Cage 5 (A8 olo salys (B ) (s 90 1B 551 ¢
alyslay asg L .cub saleg dig oo BaiS plo o o

&l

YV BOAY Slbrio o) g oSl alyLiw] (opgs (sd,Sog,) (63,2) (xiw slasdl AYAY o oo g .z oot gl =)
e sl Jls S5k clogtngg il a5 S5 acbll Y
03 yiwd g ‘jl_ﬁbd_o.‘%? l_: T y35> O‘)?) J).g)u HL vy L;")Dl_«o Coud = ))I D.s uu.w}: ).:.:L = AYAY ¥ )ls)l).‘o 9 Lf’l"'{)" -y

LW elxio .‘\b)u ‘d))ngS 9 szl dJ?bo LF’LG? L;LQ)I)L, PN ul).:‘ Al Lf’ls) u]y » ).:}o JAI?Q 9 ) \Y‘A;) Chlis ¥

YO

Slaimgiy aolilad il (sl ygiS )3 (gjy5liS @Y gz clplo y j)l 855 piyoley SELAYAY o olos o] oS -0

VY GO Olas Y D)Lou:» ‘d.)wl

o lod ¢ golaidl Clduios dlore .(6550liS” WY quae Glydlo dsye y 55l &5 Jolw pae Bl cwyp IYVAL o JWEISS 5.8 OGS pia —F



WA 5l Foyloid YOLs ¢ (55,5LiS i 3 olaidl &y ,ds  YOF

25 b YA Slio DF

7- Arize A., Osang T., and Slottje D. 2000. Exchange-rate volatility and foreign trade: evidence from
thirteen LDCs. Journal of Business Economic Statistic. 18: 10-17.

8- Anderson M,. and P. Garcia.1989. Exchange Rate Uncertainty and the Demand for U.S Soybeans.
American Journal of agricultural economics. 71, 3:721-729.

9- Bollerlev T., Chou R., and Kroner K. 1992. ARCH maodeling in finance. Journal of Econometrics. 52: 5-
59.

10- Doroodian K. 1999. Does Exchange Rate Volatility Deter International Trade in Developing Countries?
Journal of Asian Economics. 10: 465-474.

11- Cote A. 1994. Exchange rate volatility and trade: A survey. Working Paper 94-5, Bank of Canada.

12- Chen L. 2009. The Effect of China's RMB Exchange Rate Movement on Its Agricultural Export: A Case
Study of Export to Japan. International Association of Agricultural Economists Conference. Beijing.
China. 16-22.

13- Ethier W. 1973. International trade and forward exchange market. American Economic Review. 63: 494-
503.

14- FAO (Food and Agricultural Organization of the United Nations). FAOSTAT Database.
http://apps.fao.org/. 20009.

15- Hooper. P., and Kohlhagen, S.W. 1978. The effect of exchange rate uncertainty on the prices and
volume of international trade. Journal of International Economics. 8: 483-511.

16- Hordahl P., Tristani, O., and Vestin. D. 2006. A Joint Econometric Model of Macroeconomic and Term-
Structure Dynamics. Journal of Econometrics. 131: 405-44.

17- Jaramillo-Villanueva J. L. and Sarker R., 2009. Exchange Rate Sensitivity of Fresh Tomatoes Imports
from Mexico to the United States. International Association of Agricultural Economists Conference,
Beijing, China.

18- Johansen, S., and Juselius, K. 1990. Maximum Likelihood Estimation and Inference on Cointegration-
with Applications to the Demand for Money,Oxford Bulletin of Economics and Statistics, 52:169-210

19- Kirchgassner G. and Wolters J. 2007. Introduction to modern time series analysis. Springer Publication,
New York.

20- Klein M.W. 1990. Sectoral effects of Exchange Rate Volatility on the US Exports. Journal of
International Money and Finance. 9:299-308.

21- McKenzie Michael D. 1999. The Impact of Exchange Rate Volatility on International Trade Flows.
Journal of Economic Surveys. 13:71-106.

22- Ozturk 1. 2006. Exchange Rate Volatility and Trade: a Literature Survey. Journal of Applied
Econometrics and Quantitative Studies 3: 85-102.

23- Sun C., Kim M., Koo W., Cho G., and Jin H. 2002, the Effect of Exchange Rate Volatility on Wheat
Trade Worldwide. Working Paper. Center for Agricultural Policy and Trade Studies

24- Wang K.L., and Barrett C.2007. Estimating the Effects of Exchange Rate Volatility on Export Volumes.
Journal of Agricultural and Resource Economics. Number 2:225-255.




