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Abstract

In this study, using weekly data price For the period 2013-
2014, the price transformation and causality relationship be-
tween different levels of mutton and beef market in East Azer-
baijan province was investigated. According to the results of
the generalized Dickey Fuller unit root test, both retail and
farm price series are aggregate from one degree, and the Jo-
hansen Jocilius coefficient test results indicate a coincidence
between the two price series. The results of the causality test
for mutton indicate that there is no causality between farm
and retail price. On the one hand, there is a one-way causality
from the price of the farm to the wholesale price. On the one
hand, between wholesale and retail prices, there is a causal re-
lationship between wholesale and retail prices. The results of
Granger causality estimation for the beef market indicate that
there is unilateral causality from the farm price to the retail
price. We also see a causal relationship between the wholesale
price and the farm. On the other hand, there is a unilateral
causality between the wholesaler and the retailer from the
wholesaler to the retailer.
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1. Eigen Value Matrix Test
2. Houck Approach

3. Error Correction Model
4. Bettendorf and Verboven
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