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Null Hypothests: D{X1) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on 5IC, maxlag=3)

t-Statistic  Prob*

Augmented Dickey-Fuller test statistic 2740700 00933

Test critical values: 1% level 4057910
%% level -3.119010
10% level 2701103

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 13

Null Hypothesis: D(X2,2) has a unit root

Exogenous: Constant
Lag Length: 0 (Automatic - based on 5IC, maxlag=3)

t-Statistic  Prob®

Angmented Dickey-Fuller test statistic -4 535722 0.0045

Test critical values: 1% level -4 057910
% level -3.119010
10% level -2.701103

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical valves calculated for 20
observations

and may not be accurate for a sample size of 13



(X3) sols p s g ST &)L ble yge3 (2

Null Hypothests: D{X3) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

f-Statistic  Prob*

Augmented Dickeyv-Fuller test statistic -3 151867 0.0456
Test critical values: 1% level -4 004425
% level -3 008806
10% level -2 600430

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values caleulated for 20
observations

and may not be accurate for a sample size of 14

(Xa) 55! )b (@ble (9031 (&

Null Hypothesis: D{X4,2) has a unit root
Exogencus: Constant
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic  Prob *®

Augmented Dickev-Fuller test statistic -71.054288  0.0002
Test critical values: 1% level -4 200056
%2 level -3.175352
10%% level -2. 728085

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 11

WY



(Xs) 56k 5 plo (o g il (lle (y3050(

Null Hypothesis: D{X3) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic  Prob ®

Augmented Dickey-Fuller test statistic -3.6060027 00204

Test critical values: 1% level -4 004425
% level -3.008808
10% level -2.600430

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 14

(X6) 3> Cvad 4y yudd Cosd Cnnnd Ul (3051 (2

Null Hypothesis: X6 has a unif root
Exogenous: Constant
Lag Length: 0 (Automatic - based on 5IC, maxlag=3)

t-Statistic  Prob®

Augmented Dickey-Fuller test statistic -3.622604 00187
Test critical values: 1% level -3.050148
% level -3.081002
10% level -2.681330

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 15
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Null Hypothesis: X7 has a unit root
Exogenous: Constant
Lag Length: () {Automatic - based on 5IC, maxlag=3)

t-Statistic  Prob ®

Auemented Dickey-Fuller test statistic 3650714 0.0177

Test critical values: 1% level -3.050148
% level -3.081002
10% level -2.681330

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 13

(Xg) Lgus dlloniS Cond &y s Ceoud G Lo O905) (z

Null Hypothesis: D{X8) has a unit roof
Exogenous: Constant
Lag Length: 1 (Avtomatic - based on SIC, maxlag=3)

t-otatistic  Prob®

Augmented Dickey-Fuller test statistic -3 480860  0.0271

Test critical values: 1% level -4 057010
% level -3.119910
10% level 2701103

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20
observations

and may not be accurate for a sample size of 13
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(X1) 5o 65912 lie 4 &l (5 ,26,5 code (9051 ()

Pairwise Granger Causality Tests
Date: 01/09/19 Time: 02:32
Sample: 1379 1394

Lags: 3

Null Hypothesis: Obs F-Sfatistic  Prob.
X1 does not Granger Cauze Y 13 056258 06502
Y does not Granger Cause X1 424270 0.0626

Pairwise Granger Causality Tests
Date: 01/09/19 Time: 02:36
Sample: 1379 1394

Lags: 3

(X2) ol dasy 6l (5,255 Sl (901 (0

Null Hypothesis:

Obs F-Statistic  Prob.

X2 does not Granger Canze Y
Y does not Granger Cause X2

13 308676 0.1115
085012 05152

(X3) (ols p s g STy a3l (6 ,25,5 e (yg3] (0

Pairwise Granger Causality Tests
Date: 01/09/19  Time: 03:00
Sample: 1379 1394

Lags: 3

Null Hypothesis: Obs F-Statistic  Prab.
X3 does not Granger Cause Y 13 240231 0.0010
Y does not Granger Cause X3 0.62705  0.6233




(Xa) 5,0 @)l (5,25 ,5 cade ysej] (&

Pairwise Granger Causality Tests
Date: 01/09/19 Time: 03:03
Sample: 1379 1394

Lags:3

Null Hypothesis: Obs F-Stafistic  Prob.
X4 does not Granger Cauze Y 13 120785 03843
Y does not Granger Cause X4 022347 0.8768

(X5) youb g plo Gadn O g (5,265 Code 9031 (&

Pairwise Granger Causality Tests
Date: 01/08/19 Time: 23:00
Sample: 1379 1304

Lags:3

Null Hypothesis: Obs F-Statistic  Prob.
X5 does not Granger Cause Y 13 039955  0.7586
Y does not Granger Cause X3 133079 0.3493

(X6) 9 Cooud a4y yuds Caond S (5,25,5 Cde 49051 (2

Pairwise Granger Causality Tests
Date: 01/06/19 Time: 11:03
Sample: 1379 1394

Lapgs:3

Null Hypothesis: Obs F-Stafistic  Prob.
X6 does not Granger Cause Y 13 004155 09876
Y does not Granger Cauze X6 146504 0.0036
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Pairwise Granger Causality Tests
Date: 01/06/19 Time: 11:03
Sample: 1379 1394

Lags: 3

Null Hypothesis: Obs F-Statistic  Prob.
X7 does not Granger Cause Y 13 004650 009834
Y does not Granger Cause X7 114489 04042

(X8) Lgm AllousS Coasd a4y s Cond S (5,25,5 Sude 5031 (2

Pairwise Granger Causality Tests
Date: 01/06/19 Time: 11:04
Sample: 1379 1394

Lags:3

Null Hypothesis: Obs F-Statistic  Prob.
X8 does not Granger Cause Y 13 132308 03313
Y does not Granger Cause X8 031866 08121
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Supporting milk producers’ policy in Iran by Producer Support Estimate method(PSE)
Abstract

Milk has always been an important factor in human's health and nutrition. Thus, governments
generally try to execute policies to support production and consumers access especially
vulnerable groups like children. In this research, Iran supportive policies for producing milk
during 2001-2016 have been investigated by time series data, mainly by producer support
evaluation (PSE). We try to evaluate support of producers by PSE to investigate the
relationship between policies supporting milk production as independent variable and the
amount of milk production as the dependent variable. We calculated PSE index by data from
reliable statistical centers and Excel software and also did autoregressive distributed lag
(ARDL) by Eviews software 10. Results show that governments' funds to milk producers had
been positive. Moreover, policies such as subside to milk processing industry, livestock
insurance subside, livestock serum and vaccine subside and facilities subside to poultry and
livestock have been significant and positive in milk production among other policies. There
are some hypotheses based on the obtained relationship between dependent variable and
independent variables. H;: is approved which indicates a positive effect of subside to milk
processing industry on milk production. Hz is approved which indicates a positive effect of
livestock insurance subsides on milk production. Hz indicates a positive effect of livestock
serum and vaccine has been confirmed with lag. Hs which indicates a positive effect of
energy subsides on milk production has not been confirmed. And finally Hs indicates a
positive effect of facilities subsides to poultry and livestock on milk production is confirmed

with lag.

Keywords: Policies Supporting Producers, Milk, Iran, PSE Index, Autoregressive
Distributed Lag Model
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