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Plot of Cumulative Sum of Recursive
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Plot of Cumulative Sum of Squares of
Recursive Residuals

1.57

1.04

0.59

0o

-05 t 1 t t } |
1978 1983 1988 19593 19498 2003 2007
The straight lines reprezent critical bounds at 5% significance level

o & y0lo 4 pe 26 g1y CUSUMSQ (49031 el - ¥ o,
..“ o ‘51&4-.;5[-‘" :A}L

9 u‘).m.) Ko )‘ 0 43‘)‘F o)LcTLan‘ 4.1.'>).ou...,¢.‘>u)| J..cl.'>F o)LcT MLQ.QL’).«J J}.am Q"‘ uo}.a} 39
Sl [0 gyl cxe Sl s 0 AV/D licedsl mlaws jo o [0 colatul 050 s prie a5 0505 atrine (V495) ) Sen

8,518 el 0,50 ¥ Jgaz 50 5 e e Ddeaid daily bayesite cnl Ll Judo o gl sl wlpsle

YAVE YooV 088 b o Sl y3lo dd pe awdidy Jow 330 s 3l ol gl — (V) Jouz

o sl oo e ol
NARE < ve ER s
¥/eAY ey ™ PO oy
< JOAY AR PW Sl Slele s cons
VAYY -+ IVO- GDP Sl LAl oy
NN SIYEY WAR Sz gl juite
£5I0%F RTINS C doe 5l poe

2 G G Slas )0 Su o) (g mha jo w5 )l 25 Glesete Dol o (s mli 4 4z L
YFe ol 4 o Sljolo Jlade )l 75 10 o ozl 2 gl 4 aS (ol WS a4 o)lo lesladl o cow Sljolo lade (g,

gl o0 03958 Jgamme (pl Olyolo e 4y 3 VYT wades ioli8l o o sl a puzmen 0l g0 iol38] 0 S5l

SIS sime gl 5 5 7 peaie b oo Sowaidy Ho Ll S e wlin lepxie (6,135 Sl Cga o DoweligS jo
o e Slyolo lie g e ool Code aldl g (658 Sl Basaailis aS o)l e Dl ol as o gl S o, SO

Syl Jgame Sljolo (g9, suie Sl a5 ol oad jlo gre do 0 iy v o o JBI adgr ol
el ol oals i A Jaaz 10 Do obigS (ool il A

AD-



"‘
shygtk
g J_,‘:gm
Al 9
N S3gliss SlualBl
i Sl g g gt
Loaal) 3 Lo Cuks

YAVF-Y.o¥ 099 Gb o Cb')élw 4o ,e C'_a..\.oolsjf J..\.o é)jT).g )'| J..cb CJLA -(N) Jj-\-’?

e sllas o ye i ol
N ef v dER 3 e Lol
VAYY ALE dGDP Sl @Bl oJg Jeolis
Y/FY sV dPO o Lol
“IAFO SIYPY dwar i sjlxe puite Jolis
- JOAY —FYD dPW s a4 slelo caad cans Jolis
£5I0%F —av/asa’ dc s 5| o ye Jolis
- -\ ecm(-1) s mmad &l oo
F DW R’ oo Lo
Y/04 VA ne

sk sk ek 3

RV AL R~V N E O S 0 g <
o slaanil (a5l

6 Gy 3 1) o Dyolo 85 gl (golos o i (s Cenl GV b plp i Ut gl Ol i
Ol Caeaids Wi, Ll camw Sljolo GawolisS Ol s Wiy, g alldS gl o 1) 095,310,900 51 s LS i o0 L1 )8 095
Iy oo Ololo yuie Ol s 1 ao o Fooad ) |16 sy sl pnin SoS 4y Sl 0B e ol ailed oo Sz o2
Qb o o e o0 A0 lcebl plans 40 4553 o pal Foo)lel ol fuiomen 08 gy
:plob

oz ¢ lial 53031 5l ey 28,5 18 eolinl 0550 ooty )X O jgar (B Jae g0 atile 35 Jae cnl sl
59951 ool s 50 L] (5,05 S5 o o g Lo oo s 5 0l (oo ] s 5 Lo Ceagd o oo Lah

O IPVY I R PGS

51 e e piie o o oligS g o oy alg, 40,9] Cewds (gl oo ;S bYo @ axgi b LB Jow 90 siilen
el 03] A gz ;0 plob @lyolo as,e Jow (et 5l Jol> gl s 5 eoliiwl ARDL g,

AD\



(-
..

Filod
Al 9
N S3gliss SlualBl
il Sl g Jody g
Loty 9 o Sk

ARDL(1,0,0,0,0,0) YAYF—Y++¥ 0,95 b plol &l yolo ad s Jow ool gl (1) Jouz

e sllas uyd i ol

NFs R QE(-1) aidy Sy L S polo jlake Al
\/EOF _.IvYa GDP IES N ET W B2
“1YAD -I¥YAa ER 5 & B3
\AAR VIYAY PO KW B4
.[5aY JFVA PW s 4 Slelo cuud cus Bs
YR2 \IYSE WAR Sz sjlme yeiio p6
F DW R’ oo Lo
flov Y/-a “[FA

AR YA @aau).b)‘b‘sm%g;de*** 5**‘*
Geios gbaassly sl
ARDL(1,0,0,0,0,0) Jow 5 wo,5 slol wljoloe do,e b Syglp pladl pso =55 )led L a4y azgr b ol o
A5l ool JS gl s Sl gl e oy SO mhaw 0 8,900 opl glp Slewle Foojlel Lo S Gilsedl

L 09> LM (905l 0 amgi b .ol (oo 99 40 003 o8, cpl 45 oo o yLid 1) Y/ sae (ygusly =y 90 0kl uizmon
2
Sl e )0 (Kineoposs 925 pus X s F lo o)lol Ly 9 8,5 )13 gy 2 9 90 Joo )0 (Kiwandss d92g poc

el 0

el 03] £ 50 (50,55 ;0 0o yd O phaw 0 CUSUMSQ 3 CUSUM slo (yg051 molis

Plot of Cumulative Sum of Recursive
Residuals

15
10

-10

_1: 1 Il 1 1 1 1
1878 1983 1988 1993 1998 2003 2007

The straight lines represent critical bounds at 5% significance level

Lol Ol yolo b ,e é.gl&' «!» CUSUM ug.o)T CJLJ —(B) ‘So)lf.i
Gwios gbaassly sl

AdY



(-
=Y .

Sailed
Al 9
N S3gliss SlualBl
il Sl g Jody g
Loty 9 o Sk

Plot of Cumulative Sum of Squares of
Recursive Residuals
1.57

1.04

ol /—/

O e e e

_D_E 1 1 1 Il 1 1
1478 1983 19845 1993 18495 2003 2007
The straight lines represent critical hounds at 8% significance level
21 &l yolo ad ye 2l gl CUSUMSQ (9031 gulis —(F) g0,
Gwios sloazsl s

el 003 )5 Sl s g0 ddhaie 5l dlewny OMes  red mez aSL) Ay dzgi Lol oo cdmline 45 jshiles

20,0 O mhaw 40 15 0,90 cpl g lul pas 5l lis a5 el ool 7,5 adlate (pl 5l leas OMez Hgdzme crezS g Ll
D28 o oyl

as,e a5 WS asie (VA99) LSes g o o golgiian 5Ll L 548 cpest 5l Jol> F 5Ll duslie b

ao,e Hle SawolisS Lalg, cwy iy jekate 4.0 0 demg Cueails alaly G Jow jo aid, G sle e Lo g plol Ol jols

Vo Jgaz 5o Jaw ol 5l ol b .0u0 )8 colaiwl Uas owas Jow 3l oolainl 0,90 S50 s piie pl g plob &l jolo

YAVS-Yoo¥ 0,50 b ol & yolo as pe wowolisS Jowo 351 1 3 Jols gl ~(1+) Jgo

e sla> oo e pl

SNAD -/Yaq dER s Jelws

VEOF ENARR! dGDP Gl AL ady Joles
Y/FER VIYAY dPO g Jols

VY- VIYSE dwar Six Sjlme pite Jolas
-j£aY JIEVA dPW Sl slle cead cos Jolss
oY 0 ecm(-1) s ol Oyl 2

F DW R’ oo, Lo
VA ¥/-4 YA

M)a\j()‘héaﬂ)o)la‘sm%g;@* g
Guios slaazsly a5l
Qb o 10,95 o3Y (s kel caedl oo 0 A liabsl s [0 3l F iy paiie Jaid w0l 0 (g kel Ll )
Gl Ep 9y SO GialBl b aS el pme Glas o] Gy e ol oo Do 5S40 3l F i catte Sl el Pl &S
OB S as e (iSly 09z Sk 45 55 las ol Ol o pd il (o0 Gl G5 MY Gleadladl o plol Slpolo (e
OB auSas,e a5 CaS lgh go (g Bl oo 1000 ol il oo Dol Jole e jo (18,5 )18 jolaie 4y SaeolisS o
Ll walgs lid STy oads Jlasl loswlow 45 0,905 b

ADY



(-
=Y .

Sailed
Al 9
N S3gliss SlualBl
il Sl g Jody g
Loty 9 o Sk

Glolpliay 9 oo

2 S Gl IS el 0926 5 Sz ke &5 )l £5 e W3S patie o (ul glaadly, elaly
el G Wl o Tl ol 51 ool b ylisladl cdgs cnlals )l Slpalo o)l ime 5l il o Ol jolo e
Js 1y 5651 5 s Sl yolo Ltal33l Wil e Sedily )0 5 5l adgi Ltaldl S iyl g,0laS EY g Sl jolo 4o
ol &5 e e wilee (Ll SYgame g B Lyl 4 azg Coeal b A5 SN adgi 590 5o ol axsls
5 S5t e 50 e rpaelin po3l el (g Wsde 3ls wds TS a4 Ly Bl Sl G Jle wiz DY saxs
Sl oo STy Y game ol Ol jols

Solel cqz 5l 8lge caled o aS slo ylis g3 5l Cude 1 e aily g S oBeS 4o 5l 5 OV game pled yo
Slyolo cpuizmed g odg anld o Ll oS lie g OYgame pl cuils ol ok by aold 59> aisg o 1) #3Y Cooanl
2 a8l ohug 398 (6 i axgl Do wily Ly, 4 ceul p3Y Sl jolo die o s yaelin lp &S WS oo ol ) S
2 bige @y Loy 0ad Jloel (sloimlin Jlin jo pEaiS adje 2S5 45 W35 by, o o Ojlee e 3ol
Bk ls 55 2 Slofrg Caenl 5l Wl oo S5 (5m 5l Blad (65,1 Sletlow 5l s S0 Glee

&lw

SR 5 et bl 25 S sy S Az o Gl 3 Sl dnms (V) Bliad 5.5 S
TUFY (1) a5 olKtils . g)qltS 0aSLtils .yl (55,5l oLzl yui xS

VA (Y oobamdl slptmgd aslilad oyl e Slholo 5 e Jelss cusyy OV YAD) .G oiylunsly

<www.islamabad.mfa.gov.af > LS| o olisladl ol 6 500 O jlaw  Sledlbl ol

<www.nato.int . L.tz 5158 (Ve - Q) .l Sledlbl ol

<www.wikipedia.com>.(Y+ V) Loy oy Sledbl oL

SYlae AL gomo cdiun J?“m &oy90 axdlao :Q‘ﬁ‘ 39 (59942 9 c;l)oL.a O u...LC d.lag‘) .(\\‘V‘i).t ‘Gn)L» 9-& ‘umu‘?
FAV-0+Q (Y) . ogion olKils . (5),gLiS 0S5l .yl (55,5LtS Slaidl uil i poges
Sy o8l «(65,9laS oastails Lok )| cwlids IS asl L &l > g

A€ gono ‘«QT ..\.Jy 9 (590 582 ‘C_‘J).)L.a O d.faﬂ) o)y 9 A Q‘)QL@ 4..5).: @L‘f u...o?u . (\\‘V‘i) -z ‘siLo.S)J 9 A ‘(55)»44}’
FAV-0+0 «(Y) . ogion 65l oladl il 55 pagu Yo

dasgi g 65,5k sladl aslilas .oyl 65,5liS ise ol g Jelse wyp (VWAY) 6 ccoolinsd oo clulls
YA-AY «(Y9)
ABY-AYY (V)Y . ig),0lcS 5 ol

ADE



(-
=Y .

Sailed
Al 9
N S3gliss SlualBl
il Sl g Jody g
Loty 9 o Sk

SAYYD) sl 6950 dslllan s0s5,5LiS Lise Ol yslo 5 Jobes ke 51 5,0 odly Blosl (VYY) T g5y .o oo pmokad
SVE-SFY (V) e (65,5t oLl sl paiS pages <Ylie dcgazes (VT

0,55 b el S50 sle e EVolee w655 Sy 0wy Slpolo Lol g adye wlsi 3,5l (VYVY) L sl sos s
e oK1 g pye g Slazdl ouSCails )| ki IS asl Ll A TA--VE

Loy ollecs!. Jgl ol g olaidl o seorad g oty iy (VYVA) o o )84

Dass, S. R. (1991). Economic aspects of Indian international trade in Coffee. Indian Journal of Agricultural
Economic, 46(2):142-151.

FAO, Food and Agriculture Organization. www.fao.org

Mattson, J. W., Wachenheim, C.J., Koo, W.W. and Petry T. A. (2004). Canadian exports of livestock and meat to
the United States. Center for Agricultural Policy and Trade Studies Department of Agribusiness and Applied
Economics North Dakota State University Fargo, North Dakota 5105-5636.

Mookergee, R. (1997). Export volume, exchange rate and global economic growth: The Indian experience.
Applied Economics Letters, 4: 425-429.

NationMaster, world Statictics. www.nationmaster.com

Nehra, V. and Dharshwar D, (1993). New estimates of total factor productivity growth for eighty three industrial
and developing countries. Paper, International Economics Department, World Bank, New York.

Pesaran, H. M. and Pesaran B. (1997). Working with Microfit 4: An introduction to econometrics. Oxford
university press. London.

Pesaran, H. M. and Shin Y, (1995). An autoregressive distributed lag modeling approach to cointegration
analysis. DEA Working Paper No. 9514. Department of Applied Economics, University of Cambridge.

Pesaran, H. M., Shin, Y. and Smith R. J, (1996). Testing for existence of a long-run relationship. University of
Cambridge.

Sarwar, G. and Anderson G. D. (1990). Estimating U.S. soybean exports: A simultancous supply-demand
approach. Journal of Economic Studies, 17: 41-56.

Siddiki, J. V. (2000). Demand for money in Bangladesh: A cointegration analysis. Applied Economics, 32: 1977-
84.

Seddighi, H. R., Lawler, K. A. and Katos A. V. (2000). Econometrics: A practical approach. Routledge. London.

Tambi, N. E. (1999). Co-integration and error correction modeling of agricultural export supply in Cammeron.
Journal of Agricultural Economic, 20(1):57-67.

UN, United Nations. www.un.org.

Wikipedia. (2012). the free encyclopedia. <www.wikipedia.org>

ADD



(-
=Y .

Sailed
Al 9
N S3gliss SlualBl
il Sl g Jody g
Loty 9 o Sk

Investigation of Factors Affecting Export of Horticultural Products in Afghanistan:
Case Study of Grapes, Apple and Almonds

A. Esmaeili, M. Tavakoli, & Shida R. Henneberry"

Abstract

The objective of this study was to identify factors affecting export for horticultural products including grapes,
apple and almonds in Afghanistan. The co-integration analysis known as ARDL approach was applied in both
long and short-run for time series of 1976-2007. Based on the findings, it was cleared that exchange rate have
positive and statistically significant impacts on grapes export in long-run and short-run. Export of apple is affected
by its domestic production and exchange rate in both long and short-run. For almonds, most of the selected
variables have not had significant effect on its export in long-run, but export of almonds is affected only by
exchange rate in short-run. Exchange rate has positive and statistically significant impact on all of the selected
products in both long and short-run.

Keywords: export, Agricultural product, ARDL, Afghanistan
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