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FAEL e ) s (1) Addlae 53 Al g i sa ¢ (4) 5 (3) Addlae s 4nsi L
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g
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SWo sla yiia (gl o 92 4d8y o7 ady a5 an (5) adiles ;o Wy s Wy sla juria (5] 1 4ign
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2/81 (73) 4/09 3
2/89 (7 4) 4/20 4
2/65 (75) 4/18 5
2/46 (7.6) 3/14 6
0/13+ (757) 3/01% 7
-46/8 (78) 2/62 8
- - 2/75 9
- - 2/81 10
; - 2/88 11
Ay Ad g *

L JoB BB 7 ) VL sla adi g ¢ claaliie Cygane Jidd as -

s OS5 U JIL 52 2 (2) 43 i il i G e abad e A Jhaa gl
Gl )

Wi=ctoWq(-1)+...+arWq(-7)+BsWo(-1)+BoWa(-2)+U4 1j=1,2,...,n (7)

Wo=Ct i Wa(-1 )+ .+ W78, Wi (-1 )+ +8,W4(-7)+ Uz ij=1,2,....0  (8)

P s b R )8 350 e se )l (T (slenad el 5l e se )l ealiid

Ho: B1+ B2=0
F-statistic = 0.005 prob = 0.94
v*=0.005 prob=0.94
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Ho: 64+...+ 87=0

F-statistic = 3.42 prob = 0.08

v? =3.42 prob=0.08
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Db as o Kby Ol 48 23l e (P8 40 ) e Gy sem 4 (IR Caad it i G 4
OS¢ )3l 0 i oS dumje LS (il A8 dsa s L Gl il il el (S i
A4S 280 (e QLIS Ol 5 350 (e Jpeal 020 G jeaa 5l ) Gl () I3l 3 Jseana () Caad ¢
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A 2 R () Coad (a5 (58 Cuad 3020 A e aie Ly 5 RIS A je 5 2150
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AL Cueal s

14



lirg T s om

.-.;_.ﬁ.- s
i keshavarz

e
i Ae A 5 g Boerae sler adliy | (1377) . O (Ol e 505 e clil
(S e il O i layls
S g Grea e A S« bl slas S 5 i Kaay L (1377) . @ ¢ s 52
o e Sl s gl
el aalilad (@i ) s Coad Jlaty (1378) . ¢ s i (o ea 5.0 03 35 aBLS3
103-122 25 o Jled ¢ arush 55 5,5W88
e &y (58 5 (g abiald gla i 3 O (Ksn e L(1376) .1 ¢ sandd 5. a i slaed
165-187 18 o_ladi ¢ axugi 55 )5S uai) 4aliliad
5-Abhayarth , A.S.P. (1996). “Foreign trade and economic growth :
Evidence from Srilanka 1969-92” Applied Economic Letters , 3: 567-570.
6-Alexander , C. and Wyeth , J. (1994). “Cointegration and market
integration:An application to the Indonesian rice market”. Journal of
Development Studies, 30(2):303-328.
7-Ardeni , P.G. (1989). “ Does the law of one price realy hold for
commodity prices?” . American Journal of Agricultural Economics |,
71:661-669.
8-Baharumshah. A.Z. and Habibullah,M.S. (1994). “Price efficiency in
pepper markets in Malaysia : A Cointegration analysis”. Indian Journal of
Agricultural Economics , 49(2): 205-215 .
9-Baulch , B. (1997). “Testing for food market integration revisited” .
Journal of Development Studies, 33(4): 512-534.
10-Blyn , G. (1973). “ Price serries correlation as a measure of market

integration.” Indian Journal of Agricultural Economics , 28(2) : 56-69 .

15



lirg T s om

.-.;_.ﬁ.- s
i keshavarz

11-Dickey , D.A. and Fuller , W.A. (1979). “Distribution of estimates for
autoregressive time series with unit root”. Journal of American Statistical
Association , 74: 427-443

12-Engle , R.F. and Granger, C.W.J (1987). “Cointegration and
correction: Representations , estimation and testing”. Econometrica,
55:251-276.

13-Granger , C.W.J. (1986). “Developments in the study of cointegrated
variables” Oxford Bulletin of Econmics and Statistics, 48(3):213-228.
14-Heien , D.M. (1980). “Mark-up Pricing in a dynamic model of the food
industry”. American Journal of Agricultural Eonomics , 62:10-18.
15-Heytens , P.J. (1980). “Testing market integration”. Food Research
Intitute Studies, 20(1):25-41.

16-Lele , U.J. (1971). “Food grain marketing in India: Private
Performance and Public Policy.” Cornell university press, New York.
17-Ravallion, M. (1986). “Testing market integration.” American Journal
of Agricultural Economics , 68:102-109.

18-Takayama, T. and Judge, G.G. (1971). “Spatial and temporal Price
allocation models.” North Holland Publishing CO. Amsterdam.

19-Zanias, G.P. (1999). “Seasonality and spatial integration in

agricultural (product) market.” Agricultural Economics, 20:25-262.

16



