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Caorrelation
Probability EXPORT ANMUALUNF.. ANMUALIEX.. QUARTETLY.. QUARTETLY.. IMPORT VALUE
EXPORT 1.000000
ANNUALINFLATION 0.218144 1.000000
0.0656 —
ANMUALEXCHAN... 0.851569 0.397978 1.000000
0.0000 0.0005 —
QUARTETLY\TEMP -0.183146 0.066928 0.003244 1.000000
0.1236 0.5764 0.9734 —
QUARTETLY\PER 0.079087 -0.060540 -0.037562 -0.787805 1.000000
0.5090 0.6134 0.7541 0.0000 —
IMPORT 0.902282 0.217205 0.876540 -0.058024 -0.025329 1.000000
0.0000 0.0668 0.0000 0.6283 0.8327 —
VALUE 0.975609 0.223350 0.885898 -0.124281 0.028055 0.974915 1.000000
0.0000 0.0593 0.0000 0.2983 0.8150 0.0000 —
03938 B3 Jeo (55
(=] Equation: ASLIVALUE Workfile: MIDAS:mounth?, = S

[ViewIProcIObject] [PriﬂtINEmEIFrEEZE] [EstimatelForecastlStatsIResids]

Dependent Variable: VALUE
Method: Least Squares
Date: 0222120 Time: 13:00
Sample: 1392M01 1397M12
Included observations: 72

“ariable Coefficient Std. Error t-Statistic Frob.
C 83594700 11193322 7T AGBZ265 0.0000
ANMUALIMNFLATION -516275.4 202352 4 -2 BB1367 0.0130
AMNMUALEXCHANGE TE32.601 456 8097 16.70849 0.0000
QUARTETLYWTEMP -625655 5 2665055 -2 347627 0.0219
QUARTETLYWPER -98459.53 82183.62 -1.198043 0.2351
R-squared 0.822241 Mean dependent var 98487637
Adjusted R-squared 0.811629 S.D. dependentwvar 34795631
S.E. of regression 15101919  Akaike info criterion 35.96546
Sum squared resid 1.53E+16 Schwarz criterion 3612356
Log likelihnood -1289.756 Hannan-Qinn criter. 236.02840
F-statistic T747877 Durbin-Watson stat 0.735279
Prob(F-statistic) 0.000000
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Dependent Variable: EXFORT
Method: Least Squares

Date: 03/22/20 Time: 13:05
Sample: 1392M01 12397M12
Included observations: 72

Variable Coefficient Std. Error t-Statistic FProb.
c 217178585 3886192, 5.5884867 0.0000
AMMUALUMFLATION -143710.5 70254 .43 -2.045572 0.0447
AMMUALEXCHANGE 2265.961 158.5991 14.28735 0.0000
QUARTETLYWTEMP -245849 2 9Q2827.62 -2.657036 0.0098
QUARTETLYWER -27805. 46 28533.20 -0.974495 0.3233
R-squared 0776968 Mean dependentvar 25288635
Adjusted R-squared 0763653 S.D. dependentvar 10785055
S.E. ofregression 5243212, Akaike info criterion 33.84968
Sum squared resid 1.84E+15 Schwarz criterion 2400778
Log likelinood -1213.589 Hannan-Quinn criter. 33.91262
F-ztatistic 58.25144 Durbin-Watson stat 0.500806
Prob(F-statistic) 0000000
idyly Joe
(=] Equation: ASLIMPORT Workfile: MIDAS:mounth', [ (]
[ViewIProcIDbject] [PrinthameIFreeze] [EstimateIForecastIStatsIResids]
Dependent Variable: IMPORT
Method: Least Squares
Date: 03/22/20 Time: 13:11
Sample: 1392M01 1297M12
Included observations: 72
Variable Coefficient Std. Error t-Statistic Frob.
C 26563343 3437590 TT27317 0.0000
AMNMUALMMELATION -156154.7 62144 61 -2.512764 0.0144
AMMUALEXCHAMNGE 2170813 1402912 1547363 0.0000
QUARTETLYWTEMP -121136.4 8184670 -1. 480040 01435
QUARTETLY'WER -29292 94 2523947 -1.160600 0.2499
R-squared 0.795596 Mean dependentvar 31602181
Adjusted R-squared 0783392 S.D. dependentwvar 99652985.
S.E. of regression 4637962, Akaike info criterion 33.60436
Sum squared resid 1.44E+15 Schwarz criterion 3376247
Log likelinood -1204 757 Hannan-Quinn criter. 3366730
F-statistic 65.19540 Durbin-Watson stat 0.913141
Prob(F-statistic) 0.000000
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Abstract

Introduction

In the field of global food security, the main challenge will be how to produce more food with the same or
less resources and waste less. Food security has four dimensions: food availability, food access, food
utilization and quality, and food stability. Among several other food sources, the potato crop can meet all
these constraints due to its highly diverse distribution pattern, cultivation and current demand, especially in
developing countries with high levels of poverty, hunger and malnutrition. Help around the world. The

increase in land population and the increase in demand for food puts an unprecedented pressure on
agriculture and natural resources. Today's food systems do not provide enough nutritious food to the world's
population in an environmentally sustainable way. About AYY million people are undernourished, while ), Y
billion are overweight or obese. At the same time, food production, processing and waste puts unsustainable
pressure on environmental resources. By Y+ ¢+, the global population of 4,V billion people will demand v+ 7.
more food than what is consumed today.According to the report of the International Institute for Food
Policy Research on the Global Hunger Index, significant progress has been made in reducing hunger for
developing countries. While the score of the World Hunger Index in Y+++ was Y4,% for developing
countries, the score of the World Hunger Index in Y+ Y4 is Y+, which shows a decrease of ¥)7. As shown
in the GHI reports, hunger and inequality are inextricably linked. Perhaps most closely linked to hunger is
poverty, the most obvious manifestation of social inequality. Both are rooted in unequal power relations
that are often perpetuated and exacerbated by laws, policies, attitudes and practices. Nevertheless, the
intersection of poverty with gender, age, and ethnic background among the most salient social determinants
can create critical gaps of food insecurity and extreme poverty even among relatively disadvantaged
populations. According to FAO (Y- +Y), "food security exists when all people at all times have physical,
social and economic access to sufficient, safe and nutritious food to meet their dietary needs and dietary
preferences for an active and healthy life." " Food security has four key dimensions: (V) “food availability,”
which refers to supply; (Y) “access to food,” which refers to the ability to produce one's own food or
purchase it; (¥) "food quality and utilization", referring to the level of nutrition achieved and (¢) "food
stability", which includes the idea of availability at all times. Therefore, increasing food security requires
policies that improve households' ability to obtain food through better production and income. Since potato
is one of the global crops with the most diverse distribution pattern and is cultivated in areas with high
levels of poverty, inequality, hunger and malnutrition, it can be an effective product for empowering
smallholder families. achieve food security and get out of poverty. Hence, innovations based on potato
science can be a significant means of targeting the poor and hungry as part of a broader set of research and
development activities.

Methodology

Data analysis is a multi-step process during which data collected in different ways; They are summarized,
categorized and finally processed in order to provide the basis for establishing various types of analysis and
connection between the data in order to test the hypotheses. In this process, the data are refined both
conceptually and empirically, and various statistical techniques play a significant role in making
conclusions and generalizations. The data related to the long-term and short-term prediction pattern of the
agricultural sector's macro indicators include data with different frequencies, and therefore the best model
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for examining this type of data is MIDAS regression. Also, to examine the effect of past periods in this
model, MIDAS regression is used using distribution breaks, which means combining MIDAS regression
with ARDL model. The main research model for data analysis is MIDAS regression using distribution
intervals.In the continuation of the modeling of this research, we use factor models. The advantage of these
models is that they can summarize the information in the variables into several factors. According to the
results of Stock and Watson, factor models are useful for improving the prediction of key economic
variables. Suppose we have many variables of X that we want to use for prediction. The purpose of these
models is to consider a factor set F and a parameter set to explain the variable X.After running the regression
with mixed data, it is necessary to evaluate the predictive power of this model. According to the research
literature and specifically the article by Gomez and lbarra (Y+VV), we will use the standard of the mean
square of the prediction error. Because it has been determined that it provides the most progress in
predictions. Therefore, the weight of MSFE is selected by analyzing the historical performance of the model
and an inverse weight proportional to its MSFE is considered for each of them.

Conclusion

The effect of variables on export, import and added value of agriculture has been investigated. It is clear
that the variables of exchange rate and inflation have a significant effect in all equations, and temperature
has a significant effect on added value and exports, and the amount of precipitation does not have a
significant effect in any of the investigated equations. The reason for the non-significance of the amount of
precipitation is due to the small amount of precipitation in Iran as a whole, only the northern provinces and
a small part of the western provinces of the country can produce rain due to the influence of the amount of
precipitation And in the rest of the country, regardless of the amount of rainfall in the studied years,
agricultural crops are cultivated with successive irrigations. A lower exchange rate improves exports and
imports and finally the added value of agriculture.Therefore, the effect of the exchange rate on the three
investigated indicators is negative. Also, inflation has a significant and positive effect on added value and
the amount of exports and imports. This importance can be justified since the figures used in this research
are nominal figures and are affected by the inflation rate. Finally, it can be stated that the significance of
exchange rate and inflation for all three equations shows the influence of macroeconomic variables in the
agricultural sector.
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