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Abstract:

Migration is one of the main drivers of population
changes and has many positive and negative effects in
short and long term, and these impacts change the social
and economic structure within the migrant areas. The
main purpose of this study is to investigate the
relationship between net migration, income inequality
and poverty in Iran. In this study, spatial causality
method was used to consider the spatial characteristics
of variables. The statistical population includes all the
cities of Iran during the period 2006-2016. The results of
this study show that the causality between net migration
and income inequality is unilateral, from net migration
to income inequality. Also, estimation of income
inequality model by using spatial econometric method
shows that the relationship between net migration and
income inequality is inverse and significant. In other
words, migration increases income inequality in origin
cities and reduces income inequality in destination cities.
The result of the spatial causality test between net
migration and poverty shows that there is no causal
relationship between the two variables at the study
period.
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=== Testing Spatial Causality in Cross-Section Data ===

*** HO : Non Spatial Causality from X to Y ***
**% H1 : Spatial Causality from X to Y ***
From X to Y =0.0541
p-value = 0.6695
From Y to X =10.0522
p-value = 0.7222

=====Final Decision (significance level 5%)=—==

Non Spatial Causality from X to Y
#MATLAB bl 5 (295) ©2lee palisalys b (2l e (i90]] s ¥ Comgny

=== Testing Spatial Causality in Cross-Section Data ===

*#% HO : Non Spatial Causality from X to Y ***
**% HI : Spatial Causality from X to Y ***
From X to Y = 0.0665
p-value = 0.3375
From Y to X =0.0836
p-value = 0.0500

=====Final Decision (significance level 5%) ====

Non Spatial Causality from X to Y
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DIAGNOSTICS FOR SPATIAL DEPENDENCE
FOR WEIGHT MATRIX : 1.gwt
(row-standardized weights)

TEST MI/DF  VALUE PROB
Moran's I (error) 0.235924 11.3022674  0.0000000
Lagrange Multiplier (lag) 1 121.6142699  0.0000000
Robust LM (lag) 1 3.5124336  0.0609099
Lagrange Multiplier (error) 1  118.3066010  0.0000000
Robust LM (error) 1 0.2047647  0.6509021
Lagrange Multiplier (SARMA) 2  121.8190346  0.0000000
END OF REPORT
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Regression

SUMMARY OF OUTPUT: SPATIAL LAG MODEL - MAXIMUM LIKELIHOOD
ESTIMATION

Data set: dissolve shahrestan

Spatial Weight: 1.gwt

Dependent Variable: GINI Number of Observations: 336

Mean dependent var : 0.402467 Number of Variables: 3

S.D. dependent var: 0.0270674 Degrees of Freedom: 333

Lag coeff.(Rho): 0.662568

R-squared : 0.242372 Log likelihood: 774.95

Sq. Correlation: - Akaike info criterion: -1543.9

Sigma-square : 0.00055507 Schwarz criterion: -1532.45

S.E of regression: 0.0235599

Variable Coefficient Std.Error z-value Probability

W_GINI 0.6625677 0.06969732 9.506359 0.0000000
CONSTANT 0.1359958 0.0281222 4.835886 0.0000013
MIG -8.606478e-007 2.680256e-007 -3.211066 0.0013226

DIAGNOSTICS FOR SPATIAL DEPENDENCE
SPATIAL LAG DEPENDENCE FOR WEIGHT MATRIX: 1.gwt
TEST DF VALUE PROB

Likelihood Ratio Test 1 63.29192 0.0000000

END OF REPORT




