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The Effect of Exchange Rate Volatility on the None-Oil Exports

of Iran to Major Trade Partners

Masoud Nonejad, Farideh Parvizi Kashkouli
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The Main purpose of this study is to investigate the effect of real
exchange rate volatility on Iran none oil exports to major trade partners
by using quarterly data in the period of 2001:1-2014:4. For this reason,
real exchange rate volatility is calculated by Generalized Auto
Regressive Conditional Heteroskedasticity (GARCH) model. Then,
real exchange rate volatility effect on Iran none oil export is estimated
based on gravity model and by Feasible Generalized Least Squares
(FGLS) method. On the overal results indicate that, gross domestic
production of Iran, gross domestic production of major trade partners
has significant positive effect, on the other hand geographical distance
between Iran and major trade partners, Linder variable and real
exchange rate volatility has significant negative effect on Iran none oil
exports to major trade partners. Therefore as expected increasing in
real exchange rate volatility will decrease Iran none oil exports of Iran
to Major Trade Partners.
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http://www.sid.ir

FYFA-TOYE

e P o 2T
W9 63y y (Sl Cawlpws

\" YYAE s

d:,”ﬁ_,u;;,_,,irlh;ﬁf' FEILK S P WP

Sbamaaldlal om0l i 5 galacolablacssLl s

9355 SOk Gty gl 20 lenakin (558 rmaa (61035 5 SanleS ks
u_aJ:PLP_'-A.-L'.f_QL,‘L:J=‘_;|'W)..&L5L|Q‘;JJ.::J§.L..:—J-;L.‘|I5

OMlS o s ST e ol ply ghazs Lo

G sy 30 3 pptanins el O slasliatl i 1, JI8 3 Ll 4o
) 165363 5plen IS gl
plalpe e 3 5 T c0lagledy e eherd Slss bS8

I35 (gl 526 3 By S il s
23 Shaee Nl (5 8 A g dimen i o

ol b sdas (sla ) 55 @ Ol ) 6 e Sl 0l ?'bw-"ﬂ
RIS (€359 0k 8 0315 3 paaa

(G7,D8 u}lft_sh‘,_,.:SLgaJ_,.-a.dLlan)ngL.a:jl(_g.sUi_,‘_’J|_,...<.>
b a8 (gl ggalills Ll

Olyl gioalas iy Mol oo (6 ads el s goloazil SLE o M
G295 (53l Ay ok 1 sl dms

U ol g o (gl il s oot (Glact s I3 5300 ) Dk (6 pmr (53 e, S5
o 3he loma (6 pois LS ydazea

%

%.
4
9
3
9
2z
ks

Quarterly Journal of
The Macro and Strategic Policies

No.12, Winter 2016

Monitoring Commission of State Expediency Council

Analysis the Participation of the
F Hashemian, H.Zandian, J.Aga Mohammadi

Comparative Ani s Multi Criteria Decision Making Approach in
Prioritizing Provinces Based on Civil Projects
A. Mohammadi, P. Shojace, Z. Akbari, B. Kayedan

ting Factors Influencing the Retention of Talents in Iranian Electric
Industry in the Line of Accomplishing Science and Technology s General Policies
K. SHateri, KH. Abili, A. Rezaeeian, A. Qoli Pour, SH. Moradfam
of Political, Social and Economic Globalization on Poverty in
Count

i, Z. Zarouni, SH. Samadi Pour

Rate Volatil

The Effect of Ec
Iran’s Agr



http://www.sid.ir

