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1- Run Sequence Plot
2- Scatter Plot
3- Lag Plot



269 ccudd gy o ol 4 gy oyl LT

Bl > Eesd @ lali sl cdgd g0 (nl )3 9 (oo ploxl
GBI 45 A Sl g g S o 3l |y YIS oyl 5l (6 plaie o lgen
g B slecwd 51050 ojle 4 asl asls ials i
Sl amy ol S cwlw sl ol i 1y dolel oo
lbyls b g 2 o plowl byl U VI BUiS G puns pilio Laas
J30 > e Gl 53,5 o ally) I3l a4 bajlsl )3 0 05
Ot Pl S L agliio )3 YISl (s o I3 (gimo &
Shb)ly 05l Wl go (somd loCu0sd 5 (nlply il oo YIS
led @3 1) (o) o @b g (o) SJUL I o ] i

Cponl 3550 50 Sler SOL ddllas 4 4295 b 0> (9w )|
o Lol cooy (8g ¢ lie slge byly 5 Curor oy bLS)
olsie 4 (POP) Cmar piito el plae loj Jsbo 5 WaYIS
W85 55 s YIS Sy IS5 sla e 5o (S
Ol L oS ol o] o JUssl )90 opl g3 (6 d4) 595 0
Mg (2555l pie O )90 3 5 4Bl Sl S GLOE wunen
e plosl @l ly o S50

SyuS ol jolaio dy 5 g dslis b wlyjlg a8 (40150 5o
255 el e 5 (3 SOl ity e (3D 45
5 Q) A3 s sl pito bl o g BB Syl
2 Sl p85 1 padls plsie 4 (X)) obyly Jsl ey
# (X)) B mae Y Sl cowip opts 5,5 51 @l g
5)) sl y) L sal)3 51 b (6) alaly gt Lo
aidy (Q,) (b g (PP s slacies (Exch)
(POP) e s (1A, 505 465 (X, ) hly
Dgdise Ol

X,= f(P,/P, .y , Exch, POP, Q, X, tar,) (6)

L & Con ol porde 4y Logil j9uiS 4 YIS S 399 e
ol (S aSL il od el BB I3 Sy bawg 31
IS ay b g adsl ysio dn dioe clplo Baa by whbylg
2948 & (il 5> oizpan (9 16) 5,5 g0 o (sl i
CatS pd ald s 4 Canl (Sew )0 1) Y S 51 81 algs
S T ol 3 B 5 Jo> 4iyge GialS Gan Ll 5 VIS
o 29 plonl Clpls b 52,5 ©jg0 bly oa VIS 095
albyly e Blgy o (Caoriun (i) DY o ©)los > @yle
CI%ly (35 A9y (2 a3 ey ol S8l e 4 Y S
25 ) g 3)90 3)l0 cnl (oloS Sl e VI

Syt glive y Oly & Sloj UYL Clonpdgs 4y dgi L
A (lale juE g dg) (o OBl il 4y BB oas oL
JoBon s , S5 layusie Slyuss b als)ly doslis Lol ogdi o0
4039y (o el 9 28 (o0 Cgue gy (o Oy MiLS Ay

(V) s5iS (o sy Jolas o8 Lasgs salp IS IS8 o
by g anle Sbyls g A3 Y 48 Gus |y il o ju
9P PN L ey an (Shyly g (3D oY cuwd
Jels 1s)ly claYIS s g g ooy oyLis Plyg, ..y P
15 S il (B) sy a3 (8] S5 26y

2950 ol (2) darl) )90 4 4209

N
y= Zizl(Pilxil'*'Plikxik) @)

Pi=Pii+ari (3)
15y s st (i=1,...,N) Py (3) i
sl (i) (5 po5 83ps5 (35 55 5> 9

&bl Shyly 5 (LB Y (lols xly gl sl sl
il (2 ) 2351 43 @ byt (L dlal) JS capgllas
rlwjldpae Y & 398 (15,5 ST epglate cpl sl 2900
Wil i SSE ey claosly ales I 5iS loss g YIS
2 Erae LY plyis 4l 39 GV plyie )90 ol
o355 0l & bypyn o oo 3] o adl,3 sl 5 2,5 5
a8 2 (548 )51 dx )5 Dged oalt] dxdgy AB D (B pae YIS
oS el Lo ol 5 by ceslize YIS jl0g )5 ) )5k )
oplp ogMe uib o ang s limen j o el I ol
Sy 5 (B GYLS 93 (93Kl dpsyd (18,5 ks o L
o S Ol aom )3 9 Ngd (o0 Cguone (aBL (il
b o by gl (s slacie3

Cnglho @b (gjlopSlis load sl (598 (85 Jai o L
(o 2a1)> & (2l 15 4 G Sl QM G e o lazz]
9 b laYl§ clold plg ol @l olazsl O] & oS
(24) 395 o Jol> (B) 9 (8) slaabaly @ ygo 4 1)y
X,=f(P,, P..y) (4)
X, =f(P',,P,,y) (5)

Ceasd 3l (mls (Xi) Shbjly glols @b Vi Lulyy bl
(Y) o 2alyd 5 (P'y) (byls sV s (P,) I3 sl
Jo= 4o e slasely yy 0gdle oS Lol 51 (5) dlasly o bl e
o Jole ol I ccanl IS 3l clsyly o5 b slasel s (31
Do g0 di8)S Jlas 13 YL wlbyly &b 4

YIS @lsly a3l 5,8 51 a8 595 o bliiwl wix (5) alal, 5
Mol S ab clsylg Jlade 3 piy Ojow (g3laidl gloio ulol p
P YL s slacaasd ¢ 558 S slaseld Liolihl b bape
adul) ol o e pp il (PiI/Pik) Sk ks J3b
S5 Ll bl aily dg3g lajusio ol g ldyly jlade (o cosenily
Bl melats Bun L YIS by a5 595 48,5 )l 5 4058 ()



1396 5l « Bobois 31wl o5 sLisS drawgi 3 bl agpizs 270

Sl Bl ors ags Sl b colo 4 axsle b 385 clasal )
S ol (6559 5 l3g 4 iy Cglos &y aalyo b gy b yumo
S laclsS jl (S 08 by SleMbl .ol ord (g9 gor
oMl (55005 Sy 08 oyl whblys g lpplo lyyie 5 58
sLS0L 4 axslye b youiS Camen ol Lol 0033 gl el o)
olyd ol oMl (555002 (655 0 SO Sloj (g SN
ol & dxnlie b g 3D W polie 4 bgrye ol .ol s
ol 003 (391 gzl (oMl (690003 (55918 Slae

25 ©Bly 8aS e el Jolod @ Ll s gl 5o
lissT Jdos 5, Sy gy 5l oolanl b by jly 005 dygy (o domis
O § Sl 005 431l (6905 Yl (Sie aS(EDA)
Jedos oel Conts ol o 39l (owsladl (63 SeS L
Y W

slllo b1y Gymo g (J3I Wy «ldyly Hlude (1),bges
sobo 4 by leMbl oyl ol s amd o Lis 1393 1 1360
o) b 5D comed Canl azily w3 a0y 13/12 4Vl bawgie
Syl lylg 1 009y (B udgs 5l i (31> B juns 0)lsen 090
oM 45y (o wrse Sl (oo al s sl 035y ol Glizz
A5b e ol Hlde 33,5 @by

Ol o (wasuio MelS bLS | &S ! OT il S (2) Jaged
seite 93 (nl O Bend Cute dlall) S 42 )53l 3529 e 9
Dgus oo 049D

3 Jages ajl oo cpbgy |y s b sLlg5 (4) 5 (3) cslaybges
3)9 )93 (b i8S )3 gy il Mg (Sle w300 LS
j\_laa.l) 4 )1.59_0.3 » ] 039 LA_JlJ LJ.J)Q) u’.:LaLM)y l_: )y
pae did g b o odalie gy Cbyly 5 Cuxes (po ()b cxe
e ot Wlgioe Cumer M) 5 (B 8 My 43 (Sialen
A8l 0dd gy 3y50 lale (b @y e ©b)ly

g ko 2ol b byly o daly 55 4 (6) 5 (9) (slayloges
dol)> o 1y (ko alaly (B) Hloges amd o oLt 1y 5 (glaael )
oy Lol Al ulily 33l oo IS0 g clbly g o
el sl 5 _glala

3- www.data.worldbank.org
4- www.indexmundi.com
5- www.maj.ir

9 e ploj Jobo 3 gy (ABly e ialS

d_lag.l) dg>g Gy 3 g Lm).\:.li.o )ll\'.é) 9 mLo =y )l o
Clyetl oy ) byiite 1 Sy jo e Caly (o0 by juiio (2
slod jlai 4 do g b 0gd asde (ilesSl S 4 dtuly e
Cpplo (s 5 Sho)ly 1 IS 31 (gl piite (lulis 51 ey {7)
o om JB el o8 2bl i I Slej 5w sl puie
L clsly 31 sla e s o by g (a3 431
S e Aaly S W o sl ansh Senils Lo e oyl
25 e gail doni ST oAbl e B el o s 93 L
albyly o IS Bl slp it ol Iy 8k S e daly S
Loy b pusgngs b (ECM) s o (oS S a0l
odliul 590 W puiio o)) (6,135 51 5,915 caas (ARDL) 03,25
 sladyb g3 dlal) 20,5 cule (pgail (saoms 55,5 0 )18
S5 oSl s Lis @l yls g (golaidl glapusio | S5y oy
Sy lasoux i L, (VAR) U SL Oy -3

LYl alsly 6oL a8 Jlgw cpl & gonly jglato &
uslm ual.w] ))) Caxiuo 092 Q)lz: d}ijl )l u9>)l> » 6))9[.\.\5
19,5 asli 51"l 4y bl (3350 yodo Ban L L cusS
a5 0jlul sl padls ol dgd e edlitul (11) a4
iy (1) adasly ygmo dy g o Sl Caxio (93 &yl
(1) 250
ij_ i 7
i, |EX- Impl| (7)

X ij i
|EX+ Imp)| )

K YIS S yS & 98 sl EXY dlaly oyl o
o) csaialy K YIS 5l 5giS 5T 9uiS bl |mp|'i
Lo 0aiiS)ly S5 o5 j5uiS S5 STl oo S5 g Hho (g slire
oadldoae 500 S Ll pod wjlie il oaiS ple

GL

D)0 g Caxiuo (y5yd Cylod ay Wgud o yiuo
g Oledbl dajite (gjlugSl 5 00 3 (slagygajl plsl
pLsl sl 3l 3,90 oMb g el il o p5Y (r2rs LB L
1360-93 claJlo b« sloj (s Sppo & ol dllas
4 amle b gy ably g olplo jLel ol ond (gy9l5,5
Y (yopon oS )bl 5 Ly S50 b clacale
B g3 Cuagd adls &y bgy e ol .ol o agi? L
o (6y5002 (635 y0 SO 4 eailitans d2lpo b (SI)lg 9 (JBD
e 40 bgrye slol canl oas walyp olol clidog o)l (o))

1- www.tccim.ir
2- www.irica.gov.ir



271 ccud sy o ol s g loylg LT

O 3m 03) Jlaia)
R EENININININOGICIGIOOU)
NDHYOOONBOCYCOON-ECI0ON O
S S S S S SIS S S SIS SIS SIS SIS

quantity (10 thousands tons)

(year)
—e—(s o) @achy  comee (o e 0) @p Bbaly ==l e 0d) @ JS By

Import of Rice (100000 tons)  Domestic production of Rice (100000 tons)  Total Consumption of Rice (100000 tons)

1360-93 skdlw b i 515 adei 9 B pman «ldylg oyl5me =1 JSUS
Figure 1- Quantity of imports, consumption and domestic production of Rice during 1981-2014

2000 o
g, 1800
S 2 1600
) °
=5 2 1400 .
3 Y 1200 o %o
T = o
= 2 1000 %, Ve
£ D g ° ¢ ¢ *
Q ® ® 0 o
E 600 °, ® o ]
400 ) e
[cNeoNolNolNolNolNolNollollollollollo)
D WLWLWwLWwmLWwLWwLWwLWwLWwLWwLWwLWw
MO OO A NMSTELWL OM™~OOo,
L B B B B B I B B |

(e Jl52) @ b W55
Domestic production of Rice (1000 tons)
B 13 g 5 Oy 3l ], 2 UK
Figure 2- Relationship between Imports and domestic production of Rice

1700
P 1500 ®
g -= 1300 o ¢ o°
S 3 <&
8 3 1100 e B e
< 3 900 o®% o
g g 10019 L@
5 X 500 % o
§ D 300+
O OOONTO®NO AT © 0O A E 40 45 50 55 60 65 70 75 80
O© O© O© © O NN 00 0 00 0 0 O O
M MO M MO MO MHOMHO M MOMHMMMMNMmmMmoM
()”u}*l“)w&
(year) Jlw Population (millions of people)
(G o 13l 4,5 o) g5 il o Algi lain -3 S _ Comaz 9 @y Slo)ly alaly -4 Y _
Figure 4- Per capita Rice production (kg ) Figure 3- Relationship between import of Rice

and population



1396 5l « Bojbois 31wl (g )sLisS arawgy 3 bl 4y pii 272

Iy ylasy ool Wl il o cams bl oyl Gl ) omb Jle
SioalsS Lisy BuiSader oS cuily aus 8 cpl p sa0l deddy
ool o5, I3 dly clajls 4 dogi ey cdgd NHaiine

Amd o il 1y YISl clbly 359 oo Coms (6 yiiy (585

2000 .
3, 1800
s = 1600 .
S . 1400 .
S w1200 %9 ®, e
5 3 ® o ° ®
S A 1000 g
[S o e °
E o 800 -
E ~ 600 -‘0
400 - ®
OOOOOOOOOOOOOO%O
ANMTOLOONOOOANM n
A A

(Y5 3,ke) 58 el
Crude QilRevenue (billion Dollar)
5 el y3 g g0 1041y s alasl -6 S

Figure 6- Relationship between import of Rice

and Crude Oil Revenue

O bl a8 ccuwl ol crl (et e Lol 0 &S e
F ool > & Jbo 3 09 (o5 023 by 5 (s slocaid
550y ol sloizn | (S e 4 i ] Al
5, S50yl eolatwl czo g ylen pl il ol (i dladdl
148 il e e slagS 6,1 5| b lass] oo
4 Loglilns e 9 05 (0 425 ol 41y (25 Sldllas

Ky oo (ke syl ¢l

2000
1800
1600

= 1400
2% 1200

1000

= 800

~ 600

400

Import of Rice (1000tones)

[o¢]

2 ™~
coo

S Sy 4 b

s
o

A Nm 0
— -

ehly 5 i slasels o |y relie bl 55 (6) Jlages

bLg,l oS casl cpl jbged g3 opl j0 ang LB &S5 .S 0 6550
Jlo a4 bgrye & 85 5 o slatols VL fls 1 55290
2 a8 I 0l 15 558 g 5 gy o Mdlie 090 B

2000 ° _
-~ . 1800 8
4} - I}
- 1600 . g
=] x 1400 ) S
S R 1200 o & e 3
4 2 o @ ® »® 3
£ A 1000 0 2% ° z
o o @°® o ® Y=
R B 2
s T 600 4 2
z 400 e E

0  200000400000600000800000

. (JL:.) 3 ko) (e -}A]P .
National income (billion Rial)

ko 2ol 30 g gy il g cyms sl y -5 Y
Figure 5- Relationship between import of Rice
and national income

Jade by @ Gy 5 (B> (pmd Ceand Al ) 3500

lbylg a8 Wbl andly dg3g (s 8 i 5148 o 655L by
(Sl 1l B 355 o S50 (B il b5 Gan b gy
B glacied (Rl L oS sk Wil o slacad Sl
ilasly () o905 (oS ol Bl byl byl & s
Al mebal aa b obyly dus ) U s e LS ) g,
YLS ol @byly & xe ops 2l o5 2l BB (¢ )bges bl
NI PE RSO RIS S JPN KN

3
4
5

o~
—

1
1
1

Cond

{

Relative prices of Rice

gﬂb)‘ﬂ LY ul&‘: 65,.3 wcé uA&Lw W 9 L‘.’J‘:)‘g 41a.3|, -7 Ji.w
Figure 7- Relationship between import and domestic-import relative prices of Rice



273 tcud sy o ol s g loylg LT

o QU & 039 jho ) S35 g 5 slew o (90 Ol
Ul ol olwl p ol oaid plool 48, S & yquny &yl ad
oo 5l byly Vbl pres 4 2295 b g Jod> (] )3 00
Blae gouiS3)ly Loy olnl & €85 am i ¥ @2
oyl il el ke YIS ol Clpplo o g 039 Joao o
h@n bly (ol K9, Ky e 15 Catio (19,0 )l 565

bl 4 gy

s 31 (e s ol 8 e sk 0 o 65SSlan

aS ual o s a4 b g il YIS sase clplo g e bl
S o ploul YIS et o jlg ylojod 5 25 oo oo (31> ades
ool Conds oS 5 algss Al a9, o @bly clls ol > o
g9 ol oo QUi gl Jg S Cartio (990 )l a3 ls ]
Cl 0ais plodl tixis Jlas JS5 4 g 53] gl Jle > oylos
Lo 45 el o] 5o (1) o 55 ot o5 (L Jye2)

Table 1- Values of Imports, Exports, Intra industry trade, import and export share of total Rice trade

OIdylg iyl Olydle syl 93 o5 g 31 Olyalo wpw 51 oyl b & Olple Comd

Ju G (Bip)er 5 ) Corkoo (o) @ oles  (wop) @p oyl ©l,lg
year Value of Rice  Value of Rice Level Of' Intra Share of Export  Share of Import  The ratio of

Import (1000  Export (1000 industry trade from Rice trade from Rice trade exports to

Dollars) Dollars) ry (%) (%) imports

1360 332419 110 6.62x10-04 3.31x1002 1.00x10+02 3.31x10%4
1361 181662 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1362 266119 0 0.00x10*© 0.00x10%% 1.00x10*2 0.00x10*0
1363 231591 0 0.00x10*© 0.00x10*® 1.00x10%%2 0.00x10%%
1364 171373 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1365 125477 0 0.00x10*© 0.00x10%% 1.00x10*2 0.00x10*0
1366 228869 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1367 81186 0 0.00x10*© 0.00x10*® 1.00x10%%2 0.00x10%%
1368 439095 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1369 225000 0 0.00x10*© 0.00x10%% 1.00x10*2 0.00x10*0
1370 266180 0 0.00x10*© 0.00x10%% 1.00x10*2 0.00x10*0
1371 393117 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1372 452000 0 0.00x10*© 0.00x10%% 1.00x10%*2 0.00x10*0
1373 171713 0 3.44x10°03 1.72x1001 9.98x10*0t 1.72x10°%
1374 670000 296 0.00x10*© 0.00x10*% 1.00x10%%2 0.00x10%
1375 483000 0 0.00x10+00 0.00x10*© 1.00x10%*2 0.00x10*0
1376 245585 227 1.85x1003 9.23x10°2 9.99x10*0t 9.24x10-%
1377 205638 12 1.17x10%4 5.84x10°%3 1.00x10+02 5.84x10°%
1378 252500 387 3.06x1003 1.53x10°1 9.98x10*% 1.53x10-%
1379 337106 375 2.22x10°% 1.11x1001 9.99x10*0t 1.11x10°%8
1380 209640 322 3.07x10°03 1.53x1001 9.98x10*0t 1.54x10-08
1381 237088 114 9.61x10- 4.81x1002 1.00x10+02 4.81x1004
1382 276316 154 1.11x10°08 5.57x1002 9.99x10*% 5.57x10%
1383 299945 101 6.73x10° 3.37x10°02 1.00x10+02 3.37x10%4
1384 389328 318 1.63x103 8.16x10-2 9.99x10*0t 8.17x10-
1385 413086 314 1.52x10°03 7.60x10702 9.99x10*% 7.60x10%
1386 391925 3731 1.89x10-02 9.43x10° 9.91x10*0 9.52x10-08
1387 545559 629 2.30x10°% 1.15x1001 9.99x10*0t 1.15x10°%8
1388 903811 215 4.76x1004 2.38x10°2 1.00x10+02 2.38x10-%
1389 942003 55 1.17x10°%4 5.84x1003 1.00x10%? 5.84x10%
1390 973287 32 6.58x10-05 3.29x10°03 1.00x10+02 3.29x10°%
1391 1098285 158 2.88x10°4 1.44x1002 1.00x10+02 1.44x10°04
1392 2771841 554 4.00x10°04 2.00x10-2 1.00x10+02 2.00x10-%
1393 1430910 808 1.13x10% 5.65x1002 9.99x10*% 5.65x10*
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Sources:Research findings
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Figure 8- Real domestic price index of Rice

P ySie Sloj (4w dw b asuie (S0 Gyle 4y D)l 3
Ly S ol ) psbate 0 10055 4l (618 oloj Jobo
Lalyd g Bla Lo selyd yuiite ¢ 3 (slael > yuiite Coenl 4 av g
3,5 dwloe dilpw g

sbajsio g Obly ey (o daly ()p slp g p8 5
oS |y Lo pize @l L5 aS oS Olsesl o] g a9 0ad S
ol oa 03,91 (3) Jodo y L puiito o liwn] (y905] gulis a5
95 3 (S PS5 48y e > (o (LS Jg2 () & w5Silen
g dlpo (5 2ol ) o Iy (cla o gl L) 259, a1 )3
Ay SO L (B ade g Shylgan B ciad e

a8 oaidl gl yusiio b g b ylg Hlade  alasly aul ol
S8 o3l 3590 05,5 ISl o] Ken 905l A5 &1 ajdlges y
e o ol Ty ogeil cnl @l (B) Jgie ool 4B S

Cl)ly o oS 29800 blitl iz (4) Joie @l @ 2l
4 v b pwiomen )b D93y ctesih bl &ilpw (55 el yd g
S adar I (elge b g cbyly (Joia cnl 3 gpkie @b
ol byl (Spe8 d8ys5 g J3b udg ( Shyly 4 b cd
Coasd mulald s &y & gy ©bdyls &S Canl (Gixe oyl (ol 5l
ol o plosl i clael s Liolisl s 4 aSl L

S A Jelge i paseiio 9 g0 )y B9, ooy S

nabasly opl o (y9,0 )l (a3 li g baylbges oS o]
@y Sbls,l cpl (2) Jodo 33l oad 03> Ui 35 (oS S ygo 4
5 ]y gla o« )lg I8 B olapize Gl jamd o
Xuie:) &ls)lg Jol (s4iBg 5 (POP) camen (NI) Lo al,> (OIL)
A Caend (Xik) @ ©l)ly Ly gy Cuto g s bL3)I 1
(Tar) o] 4o byaye (S8 &yw 4 (Qr) I s (ol puiio
O &S A o s Siused culps polie Jado piomen L5H
i (PrilPric) (55135 d (JB51 G Copund 5 g0 by g
Joed BB (s jlai 5l a8 0) 3529 (ile 5 sl (b3
Croud 3 aS 2Bl o ol dom.\ﬁi}‘ ol oplasb
Cowdy (SaSTy Jhgel KaS a4y cbdyly BlassT Julow ¢ 4500
A B crad cans b by SNl Siued 343 el
bylg o (slaaalyd ¢ i cladal > b @byl oy (Sien
i Al (godsmd LS (K0 (gaw ] Caxes g dLidS Jlo
o Gl (B clidgr jl colos & g Lol Byl 4y wlylg
b 39l s (Saad colpd G le Sl e &S (5,50
O 9o odnliie &S joblen Al oo by yite (e (e
6L s Siured Cuxes 9 Jo slasalyd 8 (glael



275 tcudd sy o ol s g oyl LT

Tp Oy (Niwsod cal pb i o -2 g
Table 2- Correlation matrix of Rice import

Xrk Q,» Pr|/PrkO|LPOP NI X Tar,

X 1.00

Q: 0.58 1.00
PrI/Prk'O.49-O.90 1.00

OIL 0.93 0.40 -0.38 1.00

POP 0.88 0.79
0.91 0.65

Xikt-1 0.92 0.61
Tar; 0.50 0.50

NI

-0.73 0.831.00
-0.58 0.910.961.00

-0.56 0.880.890.901.00
-0.38 0.490.610.63 0.44 1.00

suis sl al sl

Sources:

Research findings
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Table 3- Results of unit root tests (Philips Peron and Augmented Dicky fuller)

"t g6 F o905l
£y t- test F- test Curdg
U Slows i S bl e oylel i WK o2 w!
. . 903! Lowlod ybol yludo o
Variable Explanation 0% ; ; ot e ; i
P Test ol ol Calculated ol Sta:u;nary
Calculated Critical value Critical status
value value value
S by oo ADF -1.26 -3.13 1.34 5.34
X Quantity of Rice  pp 7.99 118.20 1.85 5.34 DSP
imported
Wy i 3el 3 ADF -2.30 -3.13 2.66 5.34
Oilper Per capita Crude Oil - pp 1.33 11.20 254 3.78 DSP
Revenue
4 b g9y Canid cmi__ADF 222 313 0.70 5.34
bl
PP Relative domestic- PP -2.66 -3.13 3.87 5.34 o5
import price of Rice
oy b g i ADF -2.76 -3.13 3.95 5.34
Q Quantity of domestic  pp 2,66 3.13 3.87 5.34 DSP
production of Rice
Tar Tt S oS 4y ADF -3.59 -3.13 6.45 5.34 Top
' Tariff rate of Rice PP -25.68 -18.20 10.66 5.34
sl o2 4 )5 a5 3 U990 luebl paw 45 (gl ime®
Beins cla bl sl
Source: Research findings
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Table 4- Results of Engle-Granger Cointegration test

25,5 ISl g0

Engle-Granger Test Sowililpd Curd
3 Lh . 7 .- . - . : - 9
(I 250 & P so bl e 2R oo Jlisd Co-integration
variables
5 bwloe Yo status
Calculated value Probability
Sl (58 201y 9 @ by il
“ sl >
Import of Rice and Per capita Crude Oil -3.65 0.04 LI 2 2925
Cointegrated
Revenue
Ty Gl @ (I3 Cued i 5 Syl Subll @b 292 pac
. - . -0.52 0.96 )
Import and relative prices of Rice Not Cointegrated
Ty b g byl 048 0.99 Sl o 3925 pas
Import and domestic production of Rice ' ' Not Cointegrated
Ty S oS @y 5 byl -2.09 0.53 Sdlsl o 292 pas

Import and Tariff Rate of Rice Not Cointegrated

%99 uLMAb‘ c]a.w JEl d)b L?"“’ *
significant level 99% *

Sources: Research findings Beios cla bl zisle

Wl (5 3ol 9 g5 OI3lg ot 20,5 S (99031 -5 g
Table 5- Engle-Granger test between import of Rice and per capita crude oil revenue

Cole dlaf, Ao 58 iy, Jut | OPIeE e oo S o
i Delati ; Acception or rejection of - KV Null Jae
Causality Relationshi : Probabilit ; g
Y P Null hypothesis Y Wald'test _hypothesis  variables
Slylg 4 dil w385 Lol 3l e
e Sk Gk e 010  F=622 » B,=0 XwOilper
Oilper is not Granger Rejected J
cause of X
%) ‘“‘ww”-‘:’;; byly 5l e m . L 25 . OI;EJer,
- C .97 F=01 L=
Xk is not Granger cause of Accepted J f
Oilper

suis sl anly sl
Sources: Research findings
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Table 6- Results of estimated ECM model of Rice import

ECM (3! Jres%) Olops gy ol t o o]
ECM components  Variable Explanation Coefficients t statistic
Sde Al 5 . il 85 Sl
- Oilper.: L B 4002 0.36 9.78
Long run component Per capita Oil revnue
; Sl 85 slarel > Jol 45y Juslis
A0l s . 0.29 1.95
e oligS 2> rper First difference of Per capita oil revnue
lawe 51 2
Short run component c e Sl 2 13.29 1.09
intercept
EC b gl o> 0.43 3.09
Error correction term
DwW=2.2 R2=0.78

suis ol ansly sl
Sources: Research findings
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Table 7- Statistics of validity and accuracy of Estimated model of Rice import

LMajlollake  (5yl5 cmomddaw  Foylol ke (g l5 grodbaw

LM statistic  Probability F statistic Probability
Sisan 395 (90
Autocorrelation test 179 0.48 0.78 0.40
oy (g0 - _
Normality test 0.54 0.76
by (ol (igo5]
Heteroscedasticity test ’ 0.79 0.07 0.78
Beios sla sl sl
Sources: Research findings
48 358 ce wn i enlply el 4Bl (halS Sy e Wadloindes 9 (6 a5 22

Bl 4 a2 o g 15 sladsl > Gl 4 25 b by
Wy (o A 1380 Jlo 5l BN g ons plosl I3 3080l
ool 0399
by )b )15 culul GV 05,5 3 g Sl 4 d2gi L
A il dag 3)00 JED ) Joaze cpl Ay bl
B g 4 Wily o abIS Wigy b b yly dsbl bl (gj)5liS
o s &S Cul OT)’- oz (M Caolew ST cplplly 055 dalal
Ol g b 4l ol ag plipen Jpame ol g5 0051

SeoS d il @ Jpame ©bly (oSl pols ddlllas

485 )3 (e 2y9-0 SlMbI SLEST oS g @325 i)
2 Caxed g 58 2ol ¢ Lo elyd Jole dw ob LS s ool
pie a8 cal ol 5 S mls owiomen 5,35 ,50 gy bl
Jbo 285 5 (B> W (5 pe5 48y fiL wiats Ao &) gy
S oad y9aS dy Jpasmo ol 5l plie o 3959 4 e 4138
25 LS olog Jsb > (I3 il 3 Jpame oyl (ly can
@ )9S ) (Bpas GBYE plo Jpaze (ol om e 25 &y



1396 5y « Bo,leis 3L als og)yalisS aswsi g slasdl aspi5 278

B ciad g Lol p ol gl (UoS) (gylide slacydgis B Bh B oS 20 ol (ol 46K WL by 5 aiS
5 slaseld 4 a2 gl LIl e olST S oo o0l 25188 culine (s ol il a3l )55 253 03y Joles 500
395 el gl A YUS' ol el Lol s’ ol oS, o gl )y coliie Hob 4 bl JalS Sl lacies
2 e ady Jolee JBlas oaiiS ader 8Ly Cuand a5 (e eSS b oges iy b culio (A3 cwd U ub iulial glaigs
b il s il sl edgs adyas olow , ST lol ol ily el J s

&l

13-

14-

15-

16-

17-
18-
19-
20-
21-
22-
23-
24-

25-

Bacchetta M. 2012. A Practical guide to trade policy analysis. WTO publications, Switzerland.

Behrens J. 1997. Principles and procedures of Exploratory Data Analysis. The American Psychological
Association, Inc.,2(2): 131-160.

Centeral Bank of the Islamic Republic of Iran. 2014. Time Series of Macroeconomic Variables. Available at
Http://www.cbi.ir.

Choudhri E.U., and Hakura D.S. 2000. International trade and productivity Growth: Exploring the sectoral effects
for developing countries. IMF Staff Papers, 47(1): 30-53.

Cook D., and Swayne D.F. 2007. Interactive and Dynamic Graphics for Data Analysis: With R and Ggobi.
Springer. New York.

Durusu D. 2011.Agricultural imports of Turkey. A Thesis submitted to the graduate school of social science of
Middle East Technical University.

Fomby B.T. 1998. How to model multivariate time series data. Department of Economics.Southern Methodist
.University Dallas, USA.Available athttp://faculty.smu.edu/tfomby/eco6375/data/ Learning%20by%20Doing.doc
Food and Agricultural Organization of the United Nations. 2014. Trade Statistics, available
atHttp://www.fao.org/faostat/en/#data/TP.

Gandolfo G. 2013. International Trade Theory and Policy, Springer Berlin Heidelberg, London.

Goto J. 1997. Regional economic integration and agricultural trade. Policy Research Working Paper; no 1. WPS
1805. World Bank, Washington D.C.

Grubel H.G., and Lloyd P.J. 1971. The Empirical measurement of Intra-industry trade. Economic Record, 47 (4):
494-517.

Komejani A., Noori K., Moghaddasi R., and Gilanpour O. 2002. Analysis of the relationship between agricultural
supply and commercial policies, foreign exchange and estimating supply, demand and imports of selected
agricultural products. Iranian Journal of Trade Studies (IJTS) Quarterly, 24(1): 11-25. (in Persian)

Mohammadi H., and Soltani Gh. 2000. Estimating demand function for imports of wheat and rice by using
SDAIDS. Proceedings of the 3" Iranian Agricultural Economics Conference, University of Mashhad, 1:403-435.
(in Persian)

Okurume G. 1969. Population and the demand for food imports in developing countries. Staff Working Paper, no
1. WPS 35: World Bank, Washington, D.C.

Parizan V., and Esmaeili A., 2000. Assessing import demand factors of livestock products in Iran. Journal of
Agricultural Economics, 2(1): 47-65. (in Persian with English abstract)

Sawyer W.C., and Sprinkle R.L. 2015. Applied International Economics, Taylor & Francis.Published by

Routledge, USA.

Smith A. An Inquiry into the Nature and Causes of The Wealth of Nations, Fourth Ed. By S.M. Soares. MetaL.ibri
Digital Library, May 2007.

Tehran Chamber of Commerce, Industries, Mines, Agriculture. 2014. Import & Export Statistics, Available
atHttp://www.tccim.ir/

The Islamic Republic of Iran Customs Administration (IRCA). 2014. Annual Statistics, Awvailable
atHttp://www.irica.gov.ir

The Islamic Republic of Iran Ministry of Agriculture-Jihad. 2014. Crops Database, Awvailable
atHttp://www.dbagri.maj.ir/zrt/

Trade Promotion Organization of Iran, Directorate-General for Export-Import Regulations. 2011. Export-Import
Regulations Act. The Commerce Printing & Publishing Company (C.P.P.C). Tehran.

Tukey J.W. 1980. We need both exploratory and confirmatory. The American Statistician, 34(1): 23-25.

USDA Data Portal. 2014. Iran statistics, Available atHttp://www.indexmundi.com.

Wong K.Y. 2003. The Impacts of China's WTO accession on the Southeast Asian Economies: A theoretical
analysis. China Economic Review, 14(3): 208-226.

World Bank Group, 2014. World Bank Open Data, Available atHttp://www.data.worldbank.org



