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4- Aggregated Goods
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3- Generalized Composite Commaodity Theorem
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1 Composite Commodity Theory
2 Separability
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Figure 1- Classification of consumer Commoditiesin fruitsand Dried fruit (Source: Central Bank of the I slamic Republic of

Iran)

oo 138l (g (5100319158 9 Clig (5 aaw £lgi1 89,5 15 (S pae GBYE (Gaia0g,5 Y dg0i
Figure 2- Classification of consumer Commodities, in vegetables, legumes and vegetable processing group (Sour ce:
Same above)
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Table 2- Stationary test for treefruits, cucurbit fruitsand nutsand Commodities in this group

Degree of Stationary JSLb 4,3

YL 5 baog,5 - -
Groups and goods PP oge3! HEGY ggef
PP test HEGY test

Treefruits(Ry) & 5 soge 1(1) I(1)
Apple (D) > e 10) 16)
Pear (pz) 5 (1) 1(0)
Peach (pg)s—Ls 10) 1(2)
Sour cherry and Cherry (pg) WS 5 LI 1(0) 1(0)
Pmegranate (ps),ul 1(2) 1(2)
Grape (Pe) 5 10) 1(2)
Date (p7)le, 10) 10)
Banana (g);5—o 1(2) 1(1)
Kiwi (Do)sssS I(1) I(1)
Orange (P10)J% 1(2) 1(1)
Tangerine (P11) %, 1(0) 1(2)
Sweet 16MON (P1z) 525 5o 16) 10)
Lemon Sour (Py3) b5 5ed 16) (1)
Cucurbit fruits (Ry) sl sogmo 1(1) 1(1)
Melon (P1)es,5 1(0) 1(1)
Watermelon (05)lgin 1(0) 1(2)
Cantaloupe (P3)Se,5 3 Jb 1(0) 1(2)
Dried fruit (Rs) ,Lswis 1(2) 1(2)
Raisins (D7) yseuss 1(2) 1(0)
Barberry (pz).s,; 16) 10)
Dried lemons (P3) sles 9o 1(1) 1(0)
Walnut (04)3,5 3% 1(2) 1(0)
Pistachios (0s)4, 1(2) 1(0)
sunflower seed (Dg) 1> )Xokl aess 1(2) 1(0)

Source: Research Findings
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Table 3- Test of independence for treefruits, cucurbit and Dried fruits and Commoditiesin this group.

Test of independence JMaiu! (yg0 5

Groups Wog,S o9l £ had b rocmod shad (roomon GCCT
kind of Test Non Seasona Seasonal
cointegration cointegration
Treefruits(Ry) 5,5 cWogm Accept Jg.s
Apple (D1)5 5> cow Cointegration  Suslsl wa Reject », Reject », Accept o
Pear (pg) oM Cointegration  Suilsl o» Reject », Reject », Accept Jgu8
Peach (P3)so Cointegration Sl o2 Reject », Reject », Accept Jsd
Sour cherry and (Pa) s 5 JUI e 5 9051 _ _ Accept o
Cherry Not test needed
Pmegranate (0s),t! Cointegration  Suilsl o2 Reject », Reject », Accept Jgud
Grape (Pe) sl Cointegration il o2 Reject », Reject », Accept Jgud
Conss JW5 5051 .
pete Pl Nt et n:e:)ed B B Aooept Js
Banana (Pg) ;53— Cointegration  Suslil o2 Reject », Reject », Accept Js:3
Kiwi (Pg)csss Cointegration  Suilsl o» Reject », Reject », Accept Jg.8
Orange (P10) ) Cointegration Sl o2 Reject », Reject », Accept Jgud
Tangerine (Py1) 55, Cointegration _ Suslil o2 Reject », Reject », Accept Js3
SWeet 1emon (D) yus goud Cointegration  Suslsl v Reject », Reject », Accept g
Lemon sour (P13) 55 geud Cointegration Sl o2 Accept Js.8 Reject », Reject »,
Cucurbit (Ry) gle ogmo
fruits
Melon (Dy)o5,5 Cointegration Sl o2 Reject », Reject », Accept Jg.8
Watermelon (P,)lgxa Cointegration Sl o2 Reject », Reject », Accept Js8
Cantaloupe (P3)%s 5 5 b Cointegration Sl o2 Reject », Reject », Accept Js3
Dried fruit (Rs) ,lsuis

Raisins (pg) jtets Cointegration  Suslil o2 Reject », Reject », Accept Js:3
Barberry (pz)<s,; Cointegration Sl o2 Reject », Reject », Accept Jgud
Dried lemons (0s) _sles 5o Cointegration Sl o2 Reject », Reject », Accept Jgd
Walnut (Dg)s>,5 3o Cointegration  Suilsl o2 Reject », Reject », Accept g8
Pistachios (0s)u, Cointegration Sl o2 Reject », Reject », Accept Jgu8
sunflower seed (Pg)o s, %30 45 Cointegration  Keslsl v Reject », Reject », Accept Js8

Source: Research Findings
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Table4-Stationary test for Fruit and Dried fruit and three groups of treefruits, cucurbit fruitsand nuts

Degree of Stationary JSLb 4,3

Groups sy 5 PP 5051 HEGY ys0;f
PP test HEGY test
Fruit and Dried fruit (R) L3 g ogee I(1) 1(1)
Tree fruits (p1) > sbogse 1(0) 1(2)
Cucurbit fruits (p,) sl slrosse 1(0) 1(2)
Dried fruit (p3) JLas 1(0) 1(1)

Source: Research Findings .o (slaaisl :isle
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Table 5 Independent test for Fruit tree, Cucurbit and Dried fruits

Independent test JMWew! yg0 5

Groups sy 5 o5l &9 Lad b rodmod lad _orodod GCCT
type of Test Non Seasonal cointegration  Seasonal cointegration
(R) LSt 5 o910
Fruit and Dried fruit
(P1) 55> slrogeo . : Cosl : : ] .
Cointegration sl Reject » Reject » Accept
Tree fruits eg e 9t et Pt Josd
(pz) L5').Jl> L;Lm”o : . . . . .
- ) Cointegration _ Ssls! Reject » Reject » Accept
Cucurbit fruits - iile eects) aects) opt Josd
(P3) s Cointegration , SzsLl Reject Rej 5
ect Accept
Dried fruit coraion Sl s a9t et Pt Josd

Source: Research Findings g.iss slaasl -isk

Joi 3 398 (o jl Jolb lis ol B 518 ()0 390
9 090 oj)ju_m.‘? ua>LMJ as U] LY d>94b ] 0 45])‘ (A)

(5> (Slmogse 09,5 dw Y giluges oSal asll )
JUSES 5 oge S ye 095 (lgis cod LSS g (il slaogee



AP bamo « Foloid ¢« YA ol (659l azwgi g obaidl s pis  YOY

09)5 )z Olgis 4 ol ) Slge g sladyy sloigims (slUy:
85 i )3 39 cpglie Covi Sy

(Sl (sLasi (S Sosim slaogS (093 058
5 0J1 Lo 09,5 53 0gde & Clige «slady) lacsimn
PL L oS p0 05,8 o plgie 4 plsien 1y s5m gl (sloonygl b
85 a5 3 (S slmodyglyd g Slge (s gl

(V) Jlrg—es (sloog)S g LY jl oolaiwl b (15,8 95 oyl asldl po
silon ol 485 1,8 (igail g sy 2090 (1) 5 (V) Bl 5
9 il gilw <850 Lailpd (g sl LSS 5 090 095
@5 (F) Jpan sl 48,5 18 oy 0y00 Ry g 1 e
Amd o s Jgl (28 s ln ) 98 SLL sedl S ol

YL 09,5 s (o Cnd (a3 ld (izmen 5 (R) LSS
(P3) sz 5 (P2) 3l slmogo (P1) (5,5 slpogro
0L e (xeomen adaily 1) Wil o S a2 ) ) zoren
0935 duw g Cuasd S Ld (pimed g LSS 5 0900 095 Cuaid
& bS8 Ly 090 (hab il g (ad Ojgo 4y G982V
a5y 10T col st 05l aedily dlaly pl &S OT G gl
G S yo 09,5 S ) G9-8 slrog)S 4dS (gile per (S

9033y Olgi g0 1y JUSS 5 0gi0 09,5 lgis

& (5039158 9 Clgws (5w glgil 095
5 Slage S Elgl 05)5 ) (il pox Lulyd (o)

sl 0 koo 25 (58 99 55 S5 Slmodygl B
Sl (S Glaim slaog S oY (Jgf 2,8

g 9 G5 Elgil 09,5 51y SL 9ol T
Table 6-Stationary test for a variety of vegetables and Cereals

Degree of Stationary osbLb a>

Groups Wey,5 PP oy90;1 HEGY (9051
PP test HEGY test
Fresh vegtable (Ry) 25U sk g s

Leafy Vegetables (Ry) 5y (b5 3w 1(1) 1(1)
Lettuce (01) —als’ 1(0) 1(1)
vegtable potage (0;) 51 cs5e 1(0) 16)
Stew vegtable (Pg) 55 55 10) 10)
Edible vegetables (D4) ;3,55 (5o 1(0) 1(1)
Shrub vegetables (Rs) l4igs (5 g mw 1(0) 1(1)
Cucumber (0y) ;L& 1(0) 1(1)
Eggplant (pz) ksl 1(0) (1)
Zucchini (Pz) s 95 1(0) 1(1)
TOMato (p) 555 <5 100) 16)
Green bean (P Ly 100) 1(2)
root vegetables (R,) (glawivy (W5 jmw 1(0) 1(1)
Potato (01) (e cam 1(1) I(1)
Onion () ;L 1(2) 1(2)
carrot (ps) s 10) 1(2)
Cereal (Ro)ws—o (1) 10)
Pea (0] 355 12) 10)
split peas (p;) 4J 12) 10)
Pinto bean (03) e Ly 1(2) 1(0)
Red Bean (py) 30,5 Ly 1(2) 10)
Lentil (Ps) _oas 1(2) 1(0)

Productsrelated to vegetables (Rg) g jaw 199 (sW03,91,8

Source: Research Findings .o claasl zisle
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Table 7-Independent test for groups of vegetablesand Cereals

Independent test JYMiiw! 3051

Groups sy 5 a9l €9 et srood kel oz eeer
. Non Seasonal Seasonal
kind of Test cointegration cointegration
Fresh vegtable (Ry) 25U sk g s
Leafy Vegetables (Ry) (5 » sl 3w
oy . ; Jsd
Lettuce s il oo Reject » Reject »
(Pa) s Cointegration 18t aects) Accent
g e Suilsl o Reiect Reject »
(P2) ol (3 Cointegration 1ECE>) et Accept
L S S5 0905 } - Jy
(P3) 9> sime Not test needed Accept
o Sl oa Reject » Reject » s
(Pa) s8> i Cointegration 18> aects) Accept
Shrub vegetables(R3) (sl4ig: s g jamw
Eu LJ‘ . . ]
Cucumber (py) s . S?i:;gr ant?imon Reject », Reject s, A;Jf;pt
& LJ‘ . . ]
Eggplant (p,) kel c (‘)—ii:’ eéra:imon Reject », Reject », Agcipt
o ’LJ‘ . H 8
Zucchini (Pz) juw 935 C(‘)-iitweg']ra:imon Reject », Reject 5, A(L;Jézpt
o SzsLl - i
TOMALO (D) 553 4o o5 c mraﬁon Reject », Reject », Aié:pt
Eu 'u‘ . H 5
Green bean (Ps) s Lug) c (;Z‘tzgraﬁtrimon Reject », Reject », A;Jézpt
Root vegetables (Ry) (glawis ) (55 jomw
Szl . : Josd
(Pa) 5 s Cointegration ! ’ 9 ’ Accept
Onion () i e Reject » Reject
P2) sz Cointegration g ? o 4 Accept
et . . A.
Carrot (ps) o c i:;éraﬂt’ibon Reject », Reject », A;Jézpt
Cereal (Rs)o! g
) Szl . ; Jod
Pea Sl woa Reject » Reject »
(Pa) 2% Cointegration J ) 9 ? Accept
_ Szl , : Josd
lit peas (py) 4J N e Reject » Reject »
split peas () 4. Cointegration I8¢t et Accept
] . AL:.S‘ . . J?‘é
Pinto bean e Ly e Reject » Reject »
(P) s Les Cointegration J ) 9 J Accept
R & Ju‘ . o J?‘é
Red Bean (0. 5 L Sl e Reject » Reject »
(Pa) 523 gl Cointegration 1ot 9t Accept
_ Seall . ; Jsd
Lentil il o Reject » Reject »
(Ps) e Cointegration 1% A Accept

Products (Re) s glol (sWo3,9l 58
related to vegetables

Source: Research Findings 5.0 (slaasl, 23l
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Table 8- Stationary test for a variety of vegetables, Cereals and vegetable products
Degree of Stationary SLb 4,

Groups oy ,5 PP (y9051 PP (y9031
PP test PP test
(R) s sl 03,9118 5 g s g5l 1(2) 1(2)
Variety of vegetables, Cereals and vegetable products
Fresh vegtable (01) ojb (slagsjaw 1(0) 1(2)
Leafy Vegetables(Pa) 5 sl 1(0) 1(1)
Shrub vegetables (3) (sleg: (sla s o 1(0) 1(2)
Root vegetables (p,) (slais, cslacsew (D) 1(0)
Cereal (ps) oy (D) 16
Products related to vegetables (D) (s glgl (slaodygl o 1(0) 1(0)

Source: Research Findings  s.éss slaasl :isle

S (503915 9 Cligs ¢S o £lo3l 09,5 (512 I (y903 -9
Table 9- Test of independence for a variety of vegetables groups, Cer eals and vegetable products

Independent test JMiiw! 9031

Groups ey ,5 ol &9 ol &9 ol &9 Geer
type of Test kind of Test kind of Test
sloodjsl b g o (i gl
(R)esse
Variety of vegetables, Cereals
and vegetable products
Fresh vegtable (p1) ojb slasjw  Cointegration  Silil w Reject », Reject », Accept Jos
Leafy (o) 5 slocsses Cointegration  Szslsl w» Reject », Reject », Accept s
Vegetables
SrUb (Ps) 514552 o Cointegration _$zsll o» Reject », Reject », Accept s
vegetables
ROOL (Pa) slacs) slacs e Cointegration Suslil o» Reject », Reject », Accept o
vegetables
Cereal (Ps) oy Cointegration sl va Reject », Reject », Accept Jos
Products (Pe) (s glgl sloos)sl,d Cond 55 9051 i _ Accept Jps
related to vegetables Not test needed )

Source: Research Findings
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