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Volatility Spillover market egg price and integration in selected
provinces

Abstract

Given the importance of the poultry consumed daily high in Iranian households, the
relationship between the spatial distribution of market prices of eggs, how to affect or
influence price movements and transfer of volatility and price shocks from one place to
another place for this product is very important. In this study, the results of two different
pattern of market integration and transfer of eggs to market fluctuations is to compare
provinces. Zanjan discussed. The results show the continuity of long-term market shocks and
fluctuations eggs among the provinces as well as significant transfers between provinces. It
seems to be stabilize production, proper playback eggs and egg price fluctuations,
fluctuations between states to prevent the transfer.

JEL Classification: Q11 .Q13 .C22

Keywords: integration market, volatility of prices, OLP, M-GARCH, BEKK.
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