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Abstract:

Economic literature has shown significant attention
towards the economical analysis of female participation
rate since Mincer (1992) and Cain (1966). In the recent
years, female participation rate increased considerably
in the developed countries, while this rate had a little
change in developing countries of Middle East like Iran
and North of Africa.

Hence, this study discusses the effects of economic
development on female labor force participation rates in
selected countries in MENA region in 1990-2010 within
the framework of U-shaped hypothesis. In addition to
the effects of economic development, other
determinants of female labor force participation are also
analyzed. To achieve this goal, the method of Fractional
Panel Probit is used. In our best knowledge, this method
is used for the first time for this issue.

The estimation results suggest that relationship between
economic development and the rate of female
participation in MENA is U-shaped. Higher education
has a significant and positive effect on the female
participation rate as well. Unemployment and fertility
rate reduce female participation rate in the labor market.

Keywords: Female Participation Rate, Economic
Development, U-shaped Hypothesis, Fractional Panel
Probit, Middle East and North Africa (MENA) Region.
JEL: B54, C33, 125.
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Fisher-type unit-root test for flp15

Based on augmented Dickey-Fuller tests

Ho: All panels contain unit roots Number of panels = 16

Ha: At least one panel is stationary =~ Number of periods = 21

AR parameter: Panel-specific Asymptotics: T -> Infinity

Panel means: Included

Time trend: Not included Cross-sectional means removed

Drift term: Included ADF regressions: 2 lags
Statistic ~ p-value

Inverse chi-squared(32) P 91.6029 0.0000

Inverse normal Z -5.3012 0.0000

Inverse logit t(84) L* -5.7631 0.0000

Modified inv. chi-squared Pm 7.4504 0.0000

P statistic requires number of panels to be finite.

Other statistics are suitable for finite or infinite number of panels

Levin-Lin-Chu unit-root test for flp15

Ho: Panels contain unit roots Number of panels = 16
Ha: Panels are stationary Number of periods = 21
AR parameter: Common Asymptotics: N/T -> 0

Panel means: Included

Time trend: Not included

ADF regressions: 0.94 lags average (chosen by AIC)

LR variance:  Bartlett kernel, 8.00 lags average (chosen by LLC)

Unadjusted t -2.4601
Adjusted t* -1.6435 0.0501
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Abstract:

No country today without the active participation in
international trade and the global economy can reach its
proper development. The challenge currently facing
developing countries including Iran is how the
international activities of the company are effective.
Economic development will be achieved due to the
increasing volume and variety of exports and attract
foreign direct investment and thus increasing export
competitiveness. Therefore, in this study, the impact of
taxes on attracting foreign direct investment has been
examined. Panel data approach for the years 1995-2012
is used in this study. Variables include GDP, the degree
of trade openness, education, population, exchange rate
and inflation rate. Based on the findings of the study,
exchange rate, inflation rate and taxes have a negative
impact on attracting foreign direct investment and
variable of trade openness, population and GDP have a
positive impact. It is observed that Indonesia with
higher growth in attracted investment has lower tax
rates than other D-8 countries in different years.
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Abstract:

The purpose of this paper is to combine two concepts of
economy and society to analyze the economic
development by a social approach. Social cohesion is
the situation in which all elements of society are joined
in a manner that makes an effective union. In this
research, the social cohesion index for 85 selected
developed and developing countries during 2008-2010
are calculated using “equality of opportunity” and
“social capital” components. Then the effect of social
cohesion on economic development has been examined,
using panel regression analysis. The findings show that
social cohesion has a positive and significant effect on
GDP per capita, technological innovation, effectiveness
of government institutions, quality of development
policies and finally political and social stability.
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Abstract:

Employment is one of the triple basic factors of
production i.e. land, labor, and capital; unlike other
factors, labor cannot be stored, and this power will be
lost if it cannot be used in production. Therefore, the
necessity of the analysis of the employment is of special
importance. The question of the involvement and the
role of the State in the economy also has been one of the
phenomena of interest to economists. The extent and the
size of government and its effect on macroeconomic
variables have a decisive role in the status of the
economy. In this study, variables of government size,
economic growth rate, the rate of inflation and the rate
of private sector investment are as the explanatory
variables, and the variable of employment is dependent
variable in the form of a multiple variables regression.
Finally the results of the model showed that size of
government has a negative effect on employment, and
the economic growth rate, the inflation rate and the rate
of private sector investment have a positive effect on
employment. The results of the estimation in period
1976 -2011 using the self-explanatory Auto Regressive
Distributed Lag (ARDL) and Bound Testing Approach
devised by Pesaran, Shin and Smith, showed that our
dynamic pattern goes towards the long term pattern.
Also the results of the error correction model indicate
that it is corrected from its long-term path in each period
at a rate of 56%.

Keywords: Employment, The Size of Government,
Economic Growth, Inflation Rate.
JEL: E31, 047, E24.

* M.A. in Economics .

Email: Behzad_a2005 @yahoo.com

#x Associate Professor, Alzahra University, Tehran, Iran.
Email: Mehdipedram@alzahra.ac.ir

#i M.A. in Economics (Corresponding Authour).

Email: Soheila_mojadami @yahoo.com

k3k k
3 C‘J.L_t: 6.\.@.‘4 )xdlﬁ J‘J'.@.:

o

**u,-‘”.w Mg

WAYAVA 5 d \YAYE/E il s

tock S
S A3 s (oo cpm03 S1S) W5 6B il ol ge 51 S izl
ssliial pde Sy g0 53 50358 OAS 03 BB lelse sl OV LS
Jdos s, S ol pl Ly dalpt Sl s el S s O
Cgn by bty galtie gl e a5 Sle sy Sl 5 Jlizi)
03 5 OUlsslaBl a5 5550 sbasis 51 SG 5L s 5 50 slaBl s
e i galanl NS gla ke O 1 5 s o3Il s sde e
(et g o3l la pite pwy ol 53 a)ls sl sy 5y (gleiS
ot S SISl Ul 5 5 S sslatl A £
B s Al prne Olge 4 IR ke 5 (el S Sla e Ol
;l;oLigJ,\A@L:;QL@;J;.M@,\;J,\”J,@W,\;{Q%U?J&i
s skl iy &5 s sy e 3Ll s oIl oS
)—Q‘ JJJTI.’ S Jel- @Lﬂ 2l e S dlaal LSJ‘K“iuj”” Ol
Gl b oes 5 595 S, 5l eslaad LAY00-VYAr JSleje,ss o
a3 e 0L Sl 5 e O Lol S G 5a5T 5 (ARDL) 63 2.8
e S e oS - e b oS e w0 b sl 61 S
Oy 31 A3 01 Ol & 6 ol (pl Sl ot s (51 gl
S sl e a5 35 e il e 31 3550 ke 3 Sl

.J}»ﬁj@:@w};ﬁ)s

o5 S (oolasl Wiy s o3Il (Jleil S Slds
.E24 ,047, E31 :JEL suxsaalb

Sl s s ply o830 sde 5 sl psle aniy A5 Luli IS
Email: Behzad_a2005 @yahoo.com
a1 ol Lty
Email: Mehdipedram@alzahra.ac.ir
Slaal a5 ply ol e 5 (galasl o le 4y A3l Salis IS sk
(J s 0 ins 53)

Email: Soheila_mojadami @yahoo.com



‘;lédlw‘é UL,._:/JLCJ/MJ/ CJJ: 4j/.ab'/g."4.al» JL(/} <do ab’}fﬂ‘i"‘;wjﬂ U/JK«AJJJ;‘;‘F ¢

52l sl 0 S ISl e Sle 4 il e
doas ill e i s 1y golaml il Kl S e o sl
c@j)&}aﬁcjws.b)jb w‘fﬁg.\iéw\ Q\)‘.Uj.b
L;:La:élxi)ofcgp)@)ﬁbd.a)& S8l o
<2°up\Y'V\cL;:)M (\}3) J.Sk;a Gjmﬁ \)
Sys a5l S oslal s Sy B8 5 s
s SLa¥8 Sl b s il os g OLlsslal 4 o
Sla e Llg o 55yl Lo il ad s s Slodos g
by oled Ll ed g @ L S 5 Sl Ygens
Wolda ol cd gy glac sl 5 s el ) (ooladl
bl G s o Lk el ol oY oi&&jcw\
s Lacoad sl b ol 6l slag 5 LIl s 2y
L;)jj—bd):.hwjJU&L&@@&‘JQ-“&‘M‘M
OIS sl pize o 0l 515 s o3lus) ssd> bl ool
et sl sladl Caxs s s (GlediS at D (galal
ta g Al s Css 5 Ll S oSl g L
A SIS e Jalse 5 S S Ol e (salatl
A_SLEA k.)'l‘ DL \.U cJ.\::Lﬁdc Lﬁd)) wL.A b)\.b‘ cdw‘ck.w
L;LMJ})L_N}S:}_;ULJJJ\uLiLAH{ﬁ)\:w

L dl:.\'_\::\ Cﬁ L dj) h)\.b\ o A.EJ\) c(ARDL)bAJ;.wS/

oS s 15 0L

o Sl mls 5 g Sl Y
el et AL e (oolail Ul D¥ane S S
cdss gl 5 o108 50 Ol 0T 5 b 5l &S sladlls
WJloe gl d o Sl (S 18 2000 22y S 5
I3 e 205 (GS) e Slaasl &5 Jloy
5l 15 T ey i gla S5us (s S el S
Sose et S35 NS s o3l IS 1 S Ll
SISl [l L s S ome s (0l LIS (55,0

:}_&u_ﬂ)ljdjj_f So90 UJAA\SL"'U,L"’\;\ CA.GL' S

dodde —
S modge ol salby ot Glal Giss gl s s
ol S wlby ol e il o S ege Oblasladl
L cilby ol 5l e el 5 il (ol b
s (gslasl ol Lis (gl g anslls B8 g sl
Al oo o2 L S s a1 slal js s

bl s o g Sl pols 250 53 S 5ob
03 S ypmim 6,500 5 Pl s 2S5l s
5Ol S s ol of eline Bl s 5K .2
sl S alslie ) el Sl oy S ol Ll SIS
4S G 03] Sl 4 Ll 5 (s30T el 5o
OLs mly Camge oS il LS 8 lle Sy s
o= Sdsn o3l OULE S S il ge 55 e Sl
|5 tl (golal A5 il S gs 5855 o5l &8 550
5 Al e ol an DS pie b s salatl slac e
Jeee s S ) e B el s (s 2 Sl
o 33 o3 5 28 a8 Wdies o5 S ol blad s
el OF 3l s 5 350 ot o o35k s Shals
Tor o0, S e o st ISl
GLass iy (Gos0 g L)y g0 pa i IS Gl
ol e SRl slaml jo el slacil, 5 (SO
Sy s LU s S a el s slaaysa g
a e i 5B mle bl Garass Cor e s &S
“YVE Lo YY) OLLSes 5 Bals) s e UL
Lajlsls 5 ool oVl a6 alys 130 .(Y)Y
Sl 5 b pme JalS Corpe 35 oS Al o SRalS
els3) 238 o U F 5 el o Sulg 2 5 050
(80 4o I \YVY (63 s

Css i w slaml s S gs es 1S gl Ol b
(ol = ooladl glacatle 55 ST 5 sl a5
s Jame 5 IS 5 ablone (s3latl el s
a3 gl S (S5 A E i 5 3 e
il il 503, S oyl e b 5 (Sl slawle )

lanl iy i as o e gl oy o



0 ATAY g ons,ler osled s ler Il

st dnw g g AS, slo yings ( ib g ole aolilal ZI

Uil T ol ol a5, Er Ll SHpn s
OECD 528 Yo slaesls 5 eslizal L (Yo-¥1 o 11444)
s, Ol by adss S0l 5 O 5 o e BLSJ
5 s s sl Gl s sl oS 25 S e
AL e daly Jad bl e la il 5 e jles ann s
Ol 3550 0> s slady3a (s (§5m 3l 31s Szl
Ay s Jbadl F 5 L e daly S 6 (aa) sl
Lo OY=Ye o Yor ) )5 0l coils dal = g3l
OdSSl 528 03 K0 75 5 s o3l Blol s
o) % el s il s 55 ol Ol St b3 4
oslanal b (sl 5 Sdgs o3Il oy o4 gldlie ys (Yo 0
S VA sl aslar ol e s b slaesls |
L S s ) Sl e ol ol ool atls , inis
e A shls 5 aly Sl 50 ) (e e
Al (LS 5 en s lge 3L I 5 065 S (5 5
e Sl L ol o Do a3 5 | s
56 Ll ol 5 s A el 518wl
S ey T L S s oo mlan a8
o=l o A T dls 3 iames (65 35 e LS
VAAR =TT 8555 Sl anw b Jl 03 5528 OA 55 5 5550
FAL Sl Ko das e 0L (g alllas s
i 45 303 e Ol e 5 Sl ol VL (IS
L s 5 Il glacstls 5 (s glaa s 31 (S5
213 anw s Il s GlaypiS s gl Al i
S e iallls 53 (V0 o Yo V) ol sSs 5 Kl
Ut o Jole Sl oslisad L 1 00 5 s 351
cl_:_' Alosls 51,8 ) 55,50 OECD g2 5528 ¥ (sl
o ol JS) s S5l ke ey Sl e
ol edle b e S 55 5 (GDP 5l s s Ol e
S ot gs slaay a5l il ¢4l a8 dndls 0Ly Ll

jJLE.:jl slac=ls oyl G Cﬁ RSP R

3. Abrams (1999)

4. Yuan and Li (2000)
5. Feldmann (2006)
6. Wang et al. (2007)

o310 "M LS o S S S e IVl (14AQ)' IS
LLII il 55l o b e a1 (ool A, 5 o
Ay S e S Gl 5 sk Vs e s L
S s SO Sl aan S 5 Jol ol olal
ol F o Gl e bl So S e ) A
Sy 3 L OS5 Jeld 53 a om) 48 3505 el s
s ezl b co sl 3 DBl 5 L (S e
Y Lo Yo ) Ll o cinasl | LIS 055

ot csn o Olays 5 il dey Jlo b (slaay 5o
S Sy slaldss s sl Clas Jle 5 K
Sl e g 5 0L Glaclin &8 placd g ol 5L
Slaay i aS Wl o ol s oo Al 1) SIS 513
Y o VAL L s eeddd) Al rals oL
5o o3l e e alaly a5 3500 Ol Ol e ol by
Ay als 4 s ol Jlezsl a8 5l s s 8 £
(YY BZREAN ) S o0 (3Ll

3 b il 3T U s 0 S S aallla
aS s e QLA o)l ol ana 5 b 53 sla, S
035y SIOI an i sla, 48 Jladl &g e &l
Sl s iS sl 1 sl sl (ol 53k ST Lol o
ladlas .l 03,50 b 4 Jbdl e 1 anw g b s
53 Jlal o ol (sl 3T L Ay s
Gl pl slize 56 51 Sl axw s Jl= s laiS
350 Ll 5l = 5 55 aS Il 55 womala 528 ool o
ol a:ﬁj_a_{v.&g.-ﬁ: e s Sal Jelie Ll
(U o \TAL (g pl 5 Sls)

b S g Sgn o) Osel (sdae Slalas Lol
34l AST s 03 28 g a4 Tl S oS
Ay gl mbe |y sbasl s cd gy j i Sos ol
Css o3l b ey s o Slidllae pen 05 s
o o Sldlas 1 S ol ey W6 s Jlesl
S S Wl e Ol g S e Sulex S s S

1. Scully (1989)
2. Feldstein and Poterba (1984)



‘;lédlw‘é UL,._:/JLCJ/MJ/ CJJ: 4j/.ab'/g."4.al» JL(/} <do ab’}fﬂ‘i"‘;wjﬂ U/JK«AJJJ;‘;‘F "

d))%h}\.\;\és.b%ﬂ)@w‘@ \Y'QY dl.w DL Ji_'v)
At s 4 sUl sladel ;s o A= 5l S s
allas oy CL:" T SV WA RN g e B
la e ld 5 Ol 53 Slgs o3Il 05 %j.:.cjf_'l_;q
%quc‘ﬁ@%djéw.w\aﬂgud\
Sl pogar jio bl S 5 S 5l 3l Ll
s g s O 5 Sals andllas (6 1 s
AS.L.::L'&\'/Of\l_'f\fd))gjwt)l:mjb)\djé
.C,..w‘c:}..'.Lp):\ql{ﬁ\ﬁwb:)}ﬁa)jéujawd\
3o Lk bl s e gl Gas ) s
L g oS Lol S Ogesl (G glauite o blize ol
el ol onlana! cc.\iz‘)f 43\)‘ Qb&».ﬁ 9 d‘)"““i

Gt g, Y
Les @ (oabadl sl a5l (Glas somms o (et 355
b ie ol o old el dlaly S 6 Ciline ol 4
Slr e Jold gy 5l ealawl L OS5 oo a8 o)l 55
ol S ol 5l ISl LB SIS 5,50 5 (OLS) J sens
3 Xy R 53 G reen (B Jle Olge 4 Sysl S
g ot ey S g0 sl sl alul Y,
adely s sl el S S s S (o, S
OlsS e oS ol Sl 3 e 5 ol e ¥, = BX, Hu,
35S sl Jgeme Slarse Blas iy 41 Bl
Gsp Loy 3 eslial A3l Sor S g o 5 linlie
Sl Sl 58 e s s 4 codails alal 35505 s
D o5 050 35500 s kte (3 g0 Didasli S
2SS dal

5 s esln gy SO sl e g3 o S IS0 0 el
5301 olal S el mazman 0051 a2l J e
Lle &oygms 358 o0 e W paie olle a3 (J sl 4> 1
b pos ad> e 3 im0 SO S L e slad 050
S s e ey ey ol alaly ley O
sy s dee dily sl alaly il Bl il o5l

5l A A glaau s s ax g LB 5 age Sl a5
L laslg 5l o s pe SLlBl STl 5 0ls ) £ 0
e S as 3L 5 S Tr o3 e s JB AL
Ay F S = s 310 s e dlas s (Y0)Y)
b s b s i8S 0 g am iy ) RASYY s (galadl
S 315 0L e gl 5 3500 s 1 ARTY 0 (glals
aBlan g glay sl s goladl Ul 5 s S5l
S on ol Al e a hy gla iS5 Rl s e
Gs Bl e e ) ol 458t slay iS5 oS
Er S0 = s 53l S e R ol S0
M 5 G O 3 e mls b oS WL 0 55
St =l YA s b s sla) 28 5s 5 o
R P T T T E P PSP
SIS = s ol wy p glabede LBl i s
Syl

Do O3S s 3 el el Slallas s s Ll
Sy = s alasl o s s (Y Lo DI YAR)
A aS Ay D pl g sges o 1 00l e S
5 =il Al e Ol 3 S F 5 s S5l
Edss I Al ey 58 (P21 Lo 1FAL) O\San
el VY0 YA sladle b 0l 53 6l £
seos sl Ld, F lslas sl ol Je o
Sl Gl 5 oS 0 el sl et Bl
A el s F S Bl e 2
5 \TA0) sladlo ps  dlses Sladllas 53 (506 5 Sals
@olail an g5 5 8 1L 5o g Sls w5 (1FA]
Sy b 4 ey e ol & ane s Il 3 slaysiS
O Sl 5 sold 0l 5Ll 5 8 L sla i
QLS Ll sl Bl s 5 s L ol (S st
wlond s SOAsSS slacd by Sl s b Cale
OF otls slal (g pidy uly a3 5 5538 G 3 s s
23 ol b Al e Ll b ) 5 )l 08
laadlas 3 OLSGn 5 S5l 3,50 b 4 il sl piS

1. Sa (2011)



WATAY g ons,ler osled s ler Jlo

(LT g 5 by sla_ta gy ragy pole aalihas T/

bjﬁﬁdw\wu\a\ﬁdﬁwmuuuﬂg
S s Xy e Ule (6,8 Jolis 5L L oS dizes UL
M@a;)\,sjf@\j\cjuﬁggWWFQJLJ
s S ST (1) LT(0) e pse oS ol a0 a5 05y ndad
03 g h e )\jJ\jj ujl.._wlam Fjg\ 9o U’»"\ ):.:}.‘i&
adaly sy pdoe o e o ad b S0 5 L
)\A@ﬁlﬁn)m)ﬂﬁwlﬁﬁ\j:}.\ik;a:)ﬁ;.u.&l_j
M\j}@lﬂﬁjﬁ.@‘kw‘ @L‘l; ‘J;Jbﬁ QJJJNJQ&:'
ol il Cow AL T(D) LIT(0) W e &8 ol ol
S il dsly iy latasl Lo ise (555 2 AL
Cﬁ&ﬂ)‘c:w‘bbuﬂﬂwchuﬁéﬁ\d\}:&
A_;,Aywpqmbu}s@ij\.gﬁwiﬁw@m
SN s BLS I (gl 5 35,5 e 3551 L iz J gl
L oodee s 658 sllst das 5l ade ol 5S 5 oo

<2-\ué AYAL ‘Lfﬁg';:) :}";kf oalaul OJLA) 4.55) k_i_i

G (g o s —E
Jube o s = V-8
o il s (T 2 1148A) 1Ol 5 5l
53881 L VA oy s ol ddy 5 a5 ol
S 15,8 o ams LOT .05 5 oo Olgar ilises (gla ) 528
@alasl Wi, rals el css Jgeme = 3 i (Son
Frm b S S Das ol B pramen 550 e
Al Rl galal A

5 0lalslasl ot la Sy a ar s b G 0pl 53
5 Shdoas i (ss 5 28 sladelys &l @ a5
(YY o NA8A) 0L 5 5,055 Jus 51 il slal
Ol n Jledl iy 5 s o310l o bLi) ey 1 sl
pmbedor o3l 3530 o A 5 s S

L=f ( GOVE, INF, GROW, INVEST, DUMI)

b e i 5 s ke G e
Jbail as, &+ 5 Lt

2. Gwartney et al. (1998)

&3 slacs sdome il 2 85 = S0 S 0 g 2l
— il hs il 6,505 sl il Ysans (o
02 S Slaas b ()l el 55 255 By ke s
g5 25> Shas by Laadl S 0pesl 25, 5 (ARDL)
(80 Lo VAL (o S55) 543 e eslital A S8 ()05 5
D33l Slp 0328 Slaaids b ol b5 355 Ry 3
Olsen Lo 53 31 S sl e oy ke il ) 55 5
P a-1 _

osliul t= %wuj\ Ol Loy 93 35 eslizul
rl S sl e o e il el sy b b 33 S
Ly ol &yl S 5l B ooslel Glas ,05 45 54 dal g
Al S5 G o AR i 5 53V (o )
SOl e e s bl pns Sl 230 SR 03 remes
en (Vo)) ol 5 e Oy il S 05031 s
(UECM)' st b sllast el Jole (o 5505
el oS eslatal e s Jol daly 5 Ly aal, el
e s e il ol sy s 2 Sl S
JK_JL vl Y = (X, X,,, X5, X)) L
13 g 0 035 e 2]

AY, =a+ ibi()AYt—i + ibilAXlt—i + ibizAXZt—i

i=1 i=0 i=0

+...+Zk:bmAX

i=0

+€&,

nt—i
b p5 g 4 OlP e 4D s | G dal
k n k
AY, = a + Z biAY,_; + Z Z bijAX; 4 + g
i=1 j=1 i=1
Sl gl e e Sodedids el s5 s Ss 2l o
cobr sbine 03a3T Gl Foojlal aslons alos a0 )
S o o3 O3l spge et s 5 5 s it adds L
Wl 3kl 8 S F s oS ol O g 0
L cbie Sl plis (7Y o Y00 1) 01,05 5 Ol j
sl 5l (o e Jels de Sepl 5 b ygm S5 ol L bz
Jolie 5les, S 93 Ladl ailes 1S auloes & b ol g,

L;“l—“"“‘*SC“"’"u’“L‘”‘Lﬂ.‘ﬁd}\"};:J‘.AJS&‘)HJ u;b?u

1. Unrestricted Error Correction



e Sl b Ol Gzt Aty g o510 ko Aily 5 ko ol s G s 2O (S0 5y e A

oy dasl; Sl g adl S gl Y-8
Fr o das oslil slaine oS AS eals OLAS S cad o
S a3 S el des 53 40 Oliabl mhaw s JUil 5 ) 55
N sl GDP s (Sl s o 5 Ay 5 ke
oy S Sl Laste S O ol ol i 4 s
Lo porie (s s alaly) cmammen ooy o 8l s
o=l 033 S sl s g —pila s ) 5 OlS o
Sl o3 S Slaail s b gl el 5 25 s 5
e oslinal Uast ol 5 e iy (b el 350
F Sl rie Ole (e iy b)) mazmod oy 2 S
cd s o5l GROW i i, Cﬁ'LT Jesl ws
i 5 (INF) o, 5 INVES (¢ i8 4le o =i GOVE
O s gl S O sa3l s, 51 0155 e DUMD (g5l
Jdo 5o 3 S0 5 e (A o Y0 0)) el 5 (0
alals 5 by <y Jols (UECM) b 2 ot e
55 eslizal Sodatily sl
sl i Do a4 b paie Ade b Gl moeal SS
AL =+ fBt+ Zp:AGROW,_[ + Zp:AGOVE,_[ +

i=1 i=0

P P
D AINVEST,_,+Y_AINF,_, + 5GROW,_, +

i=0 i=0

8,GOVE ., +8,INVEST _, +8,INF,_, + DUMI
ol i iy Jsbp s ol Shes A 0T 5 &S
e 5l o e oS A sl 5 g —0ls Slors il
oo slul 4 ag addy Jsb (il Ao L) 5 Ao 6
NGIH I GV

le = sl esliiwl L Jue g addy Jsb 4 x5 L
O3 gl 5 el 03 e ARDL 5, 4 5 Microfit
Sy byd ol sl Gl Ao Sy 4 (V) Jgdr o
Al e Lajiie 4y 5 sl Caal (roron bl
ol sy phe o 4 b Osa3l 350 4 b nl ol

P s 5 s a4 ekl

H0:51=52=53=54 =0

sl i s (el g s - S IGROW
WV Dl ol clacas

e sl ol ) 3Ll s e s o310 GOVE
Jlo ol cad 4 b el g 4 s S ol
(A

005 ¢ ANF

AL IS5 4 o g (8wl s s INVEST
WVl sl coad & sl

Ml s K sbadle $bee iz DUMI

W piie g liml O 051 — Y-
3500 m 03 e Sl sane 5 i Sl (5SS
22 o= 2 b e slaesls Sleslaad b Joe ol po
St yoiin S bien L) (e 6la rte o ol Sl g2l
395l s bl (SOl &S il sl By e
Sla e s s by 3L ol Ol Jsb s O (oo
N dsens F st gla0sesl U sy o oo ddbo 53 Ll
A el S5 4 e 5 KL a5 eV el
S e rze el Sl lagg e L3520 2 03 o) cpl S 52
353l DLl Jae 5 2,8 o 13 Osesl )50 ol
Pt

et o (S oslal G nl 3 eslizal ;e bl
e 53 Aty ks 0505l & 4x 5 b .ol ((ADF) wsily
wlow Cod 5 3 GRllsb a5 ad) &5 e e
ad e s Sl Lss Il ale 5 iyl GDP « RS
JOE b bl o 53 68 ola oine Sl s poaze ol
0 SO 51 oy el (sln e adS a8 555 e a8 S
S ol ;s Sole ) Lpd o bl (5,8 Sl
i L bl (sla it 48 s oo Lo a1 OISl ) s s
(Lt s Ll (la e oy ot OBMer  Saan 355
S 5 s (@l a5 sy 55 sl ine 5y ol )
I(1) La e e 5 il 0 I (0) GDP 4 (o 108 4o e

1. Stationary
2. Augmented Dickey - Fuller



W ATAY g ons,ler osled s ler Il

‘;JL‘AQ/W}JMJL;[AU‘&JJ{ ‘kf‘”‘ajxfu’“";“u‘} //L

1) (UECM) dde i (sl s Je 5 (1489) (5

sy gn o3zl 13 Cad s
Jie code ady oty s 5l Olaabl 51 s cals 0 ol s
s & g = 30lsd g S plaaiss L ARDL (6l s
S d e Do ol SS padS mll g e et e

(¥ Jsdr) il o

ARDL 555 & oS gl (V) Jyd

, Olaabl) 4z
R w2 | teld
(Ao 34
L, VoY 4 sl
L, —v/88 | =YAAA slabae
GOVE AL I Shobine
INVEST /07 Y/VA Jlsbas
INF /Y Y701 Jlsbas
GROW, -\/1e =Y/t Jlsliss
GROW,, /A Y/+0 Slsbias
C \/YY A sl
DUMI =\V/*A -Y/ov Slsbias
R%= +/aA F=(+/++V)Y/0) DW =\/a¢
F A:Serial correlation=+/+ YY" (+/Y\Y)
FB: Functional forms/++¢\ (+/¥¢Y)
F C: Normalitys+\ (+/0YY)
F D: Hetroscedasticity=+/+¥Y (+/AYY)

Guios glaasl isle

iy i Joe 51w S (sla i DS asite L
sl 3 &y 30 4 ARDL
033 et il 2 Lo 35 e ali>Ne 45 4 S0ka
Golal a5l ol sles 5 ol LS5l g5l b ol
AN Jde ol oy o Ly S A 3 40 ;)L;:.Q.b\chw):
Jdbe VL Sas Sy sl S as wsl e A s
A i il el L0 gaT e
e oS S ((Stan 355 pde) S 558
L (Slwar lls 55y 5 Lloy Sz 035 Jbe

1. Diagnostic Tests

W Ay s 1(V) g

a3 O =30l sd Sl
. oY VeV
\ —0+\/¢
Y —EAVY .
¥ B A\VARS
¢ —OYY/Y
0 —oY/ ¥
P=2 w4,

Geios glaasl isle
el s s 4l e gl Fooslel 5l el o
- o= oslanul (LI s ey daly ) s i
I(1) L puie 4yl 51 ks G m S o,lel 45 il Sl 543
el Sl e s plusle s bl aal 1(0) L
sl &l (84 2 11447) 015 5 Ol o 55 a5 Jlou
jJ_\::L'kﬁ_AY’ Lﬁ)ﬁﬂﬁ))\.\:ﬁ.é;b)m\ CA.«-\A"L'L;G ‘Cé‘-\ﬂ‘
S il e 3l it 5 il alar Ll G 5 S
ARIpR RIS ((1)) -3 I(1) sl e sl o2 dde (B b
A omb a5 80T VL s 80 mha s oS Ll
& Slwlous F ooyl lais 5 (Y Jsd) sl o T/YY
A e 5l e (0/0Y) Cul s eled (gols sme O 05
.:JS:) &\}Sda
C)y}i@\.ﬂ)o.u.\ﬂg«b.b.\ﬁ}‘slﬁFOy}i@\:S:(\’)JJ-\?

(L) sla iz i a5

d0 BE
M)A ﬂ. ch.a): CE“ _
E-BL) F o)\ﬂ
1(0) I(1) 1 10y | K1)
Y/ot Y7oy | Y/YY £/eY o/+Y

s slaasl sl

(e DUJS) \ixwa:'ﬁj‘ J-sﬁ\:- @\.’5 $—-¢
°U}s@l:'):')6’l-4ﬁ‘ .L::) QMM&\)MJ}M@

5 Ol ey ARDL (g5Ldite 5,55 51 0T (sbs fodad ot



e Sl b Ol Gzt Aty g o510 ko Aily 5 ko ol s G s 2O (S0 5y e z

Ol 2 cpldtlion NN ol )5 e g 2
So bt plo Oy ol (25 L Doy 3 65 e e
Al VY Ol Ly JURE LS £ 055 o s Al
) Gl 48 Ak e el sls dal 15
S G s Ay i 5 3l et 0350 oS -
L) 4 e 5 LS SGS slabl w4 Ll e 68 Ol
258 G el 5 Jlzil

adaly 55 ai= GDP s (o108 wlo o o 0
ol Al SG ol g sl /0T L s e il
@JLLLZ\M)'CJJ‘JE.:E:-GDPA{‘_QJ\KQLAJMW):
il e el l s /07 Ol 5

VOV L ol e il by 5o slal WS ke g 0
o sl Wty 55 I Aty S sl e e s
e il Ay /0% Ol se 4 izl
ol Al e o SIS 5 Ul pme 5 (Sl ie
e S OBy K UL &S s e 0L g
el a2l Oyl Szl A,

O o35l Sl e iy 3 Jde ol s
iy o cdss o3lsl e U o e S s ol
il izl

(ECM) U meoeas s 5815,51 5 18
ol bl sl L Sas 5 mempr oa b 15 e e sl e
OLT Ly (3L pdee Ddasls S 55 48 503 39 5 OIS
sl Olgs a | ot galar 0155 o ol ol LSl 34 50
o5 S Sl sl Wige (gl Uas oplnysl Oles & sl
oali il 355 OF odtadily sl lie b axesls uite oo
PSP

o bt bt alpd i et el 801
20 Oliabl mlaw 3 e oS aaily 53 e 51 5 0
Uas eomass Jobo 5o 01 Al e golel Ll 5l s s
Lhst el aker o 8 ool el Bl aen 51
plos Ayl b fdes o e (godias 0L oS (ol (ECML)

e iy Jdo eSS 51 Jeol s —0-¢
(e Ak ey 3y 31 Oliebsl 5 O gesl plol 51 ey
Lk il s 4SS el S 300 S ot iy l
Lbo.gas slaassy L 555 ARDL Jue & by o ke
) L5t A 35 (S e L 55 e =l 5
sl el sl OLES (8) Jgdsr s deddy alaly ol

Jeth coypp | Lol e 40 Oliebl)
Jhez|

(Ao s
GOVE - /Y -YN¢ oYY Slsbixe
INVEST | /01 Y/vo ey Slsbixe
INF VARA \/YY RN Jlsliss
GROW /oY AR AR A Jlslixe
C \7AR +/0) ARV Lae o
DUMI —v/0 8 —t/:4 e Jlslias

Guios glaasl isle
)@j:aj\b\wau.&l{ adaly (540 6\_:_.444;-}3[_.

L= 1.21 - 0.24 GOVE; + 0.101 INF + 0.56
INVEST+ 0.53 GROW, - 0.041 DUMI

SRR L}l.;:».b‘chwﬁi.x:ﬁj\ B C IR VRS V- IP PV Y
oS Cul /Y b j"‘j" CJ}) h)\.b\ v;nj..p Al )\AtM
J_\.'T:) L;))ﬁé)\:tmju_ilﬁ;‘ CJ): nj‘.ﬁ\ M:Lf QL..Z_'
ol sty S s oIl as Ol o a5l Jld
o310l il 48 sl ol OF (galiamdl s b o 2alS
SISl Lp}M (P FRF P 3 <=L>—:)'\ HGAPH
C,q.u)jé))n]é_j .L.f:) Mﬁ.ﬁ): .M:& u:,.alS\) ck;-ojﬁ.a:-
bl o Wb 2ol salasl iy 5535 2als Ml
s dalp S b o il S
U,ZAU il Ly Cﬁ%))))ﬁ&édém‘

b o



VL ATAY s ons e o5l g ler Jlo

NS

$oladl drw g g Ay slo in gy ( iagy cele aolilad

Lﬁ)‘}).q_.' .b.w): M)Ja\o 3[.03.0‘ Wlﬁ cJ}.ﬁJdﬂ QL.:._' JJJN
Sl o5y 1 e o 4 B pl Bl ol c.\....qclaﬁ

'Aﬁ&A)on”Jﬁﬁﬁwﬁ‘lﬁd)b}L‘”

oLl s A
53 0l 3ol LaallS 51 Ugy Jlime 31 ot 5 a5
s 1 el oSe il gla b, Sl eslinad L Sl
el S il Sl esliad L o8 e s bl
e S b 38 Do 53 13000 sl e (S| Ol e
e P ol 03 SIS LS e 3n e 1 Je sl e
s 53 s il gla ine 4 ol 35l SlaslSS
Sl Al s S oSS 0 e SO et et
L slie bl g pine STedlie sb a5 0 pasiie
oLols ol 0T il o i JB g ook 4 355 il
e O el 3l AT elal 5 LS e gl
b ot Sl bl a5 o e 0ls 20
Sl iie a0l 2515 WIS 4 ST 5o ane pa DUl
L) ke 2 g Olgi o s cpl 5 258 o0 s S
S o3l Blay Jsb 53 s (sla ke Sk 555 2
(Vo-AY oo \YAL ‘wgﬂzj) 58

EEY POPINE FCRCH UL [V cHCN I
slal as,y s GDP w (o)l 8 wle por Cocd (253 63101 5
o Jedl Al gy S s oSl 5 e
R

o3 dlandl A, pane gl bl 4 Sl Lol s
Ll odes 1)1 (0) Jgdr s b oy Sles 331 S
14 S8 Ol e ‘@l:d gl g
ey Jadl ) ate S g e 5:SSbe sk 4 -
Wl iy Gy 3531 L e oS b st bl s
53 5 Ao V)l os Slaey 381 L e Ole 53 oo
el do 3 0l s Sley B L e il
s St o3l e S g Sl sk -
s ANVl ) oo oS b Jlinsl 435 bl

laame oy oreomed 5 Conl i Cadle (glols 5 Sls e
Sslme ol i 5550 Je 3 BCM g 5 45 o A
[CRNERCIPVIRNI BTN VR PR SCIPRMK < WP
Pl a8 Glos Aol L sl oo 4 oS 5 0352 Wy
A3 OF sgd o0 ;o 53 Sl moeal Ol 35 0
el Jsls el 5 Gl s das e 0L 5 ol

A3l e 090 93 ode 3

L= 1.04 — 0.56L., + 0.56GOVE; + 0.863 INF +
0.16INVEST+ 2.63GROW, — 0.54 DUMI

sl S D051 gl -V-£

. : ) . 7 .
@l_u«jc.xd; —y cusum O3l b sl o gl
:U_Aéﬂav_ba.x..i:)ﬂﬁd.u%\f;45:\:&\...5 d‘}ﬂ)T

PFlot of Cumulative Sum of Recursive Residuals

Flot of Cumulative Sum of Recursive Residuals

20 } t 1 + u } |
1385 1360 1385 1370 1375 1380 1385 1390

The siraight lines represent aitical bounds a 5% significance level

Blowy o o arlons 255 b (555l DL 05051 gl 1(1) )13 g5
(CUSUM) _ros

Guios glaasl isle

Plot of Cumulative Sum of Squares of Recursive Residuals

151

-0.5 + + + + u U
1355 1360 1365 1370 1375 1380 1385 1390

The siraight lines represent criical bounds at 5% significance level

Blowy o)l dlous 255 b (555l DU 05051 gl :(Y) Sl g
(CUSUMSQ) _rozs

Geios glaasl isle

1. Cumulative Sum



e Sl b Ol Gzt Aty g o510 ko Aily 5 ko ol s G s 2O (S0 5y e vy

C,‘.w" .LA)) \Y’ cAJLw CA—««-:J
o 3 SISl s pite S e 5SSl sk 4 -
ooy VY (L @) Sde oS b Jlal s, bl g
b 3L odedds 53 5 a3V E (Wl 63) Sl Sle s

Ca-v-" M))\o cAJLwCa-w-:J

S S 4o 5 Loy =0

s pize e (ds Al b)) ez o) 2 12
en (V00 )) ool 5 et Oy ol S 05m31 255
(UECM) die 6 sllast o o (s 35055
ol o5 eslinad Sode s sl el 5 g el ol
@t&.m@qvﬁ@m&):uﬁxﬁﬁa\:&uﬁ@u
AU G ) 53 B s se Jde ety 5 ol S e
ol 0353 S 1y JBl Ay s o3l i
bl 5 obloms Lo ize aloed B3 3550 Juke (el
a5 L Gaes Sl b Opesl sy 300 o
Al 5 ose 4 de e il

Ul aidy o (0/78) i 56 Cdgs o3l ke
ol a2l Ol

Jlaal iy 5 () et bl 005 FA e W
il e

Ay e it Sl e e
s slacmulow ul ails (+/07) e LU Jlazsl
LS ol e 5 GBlid gy bl o s i Gl 2
I3 5 G 22 1) 2550w o part s OIS L
doal gt 5als Clgs Oy se il s Ll sl S s oolsla )
G s sl e GUE 5 Sl il 4 a sy
St by w Js e i slael Ol 5 Sl
e i g ddy Ly 53 S (ol Clal 5 5505 0 5
Al G

wils (+/0F) e 3U Jlndl s, o slasl Al e %

RO
e U gy oMl 5 Ko sladles (gl ke

C,‘.w" né‘)..v Jl;.:.\::\ ‘L‘:’)J—' <_'/'i)

L;J‘ la" ol J_‘.l_' BEIS M)J Q//\ c(AjLw n)) de QL;.A BL)

JUsdl i (gl bty 42 5 Jeol gl 1(0) Jgur

093 L GOVE INF INVEST | GROW
\ VAV O /oYY VAV ANGYN o/OYYY
Y VA o/ o/voY LYY o/eYo
Y +/ANOY +/+4Y) v/+40 VARED VYAt
¢ +/A0Y VARAWA VAR VARCRY +/+Y4AQ
0 VAYAR VAR VAREN: VARXR AR
oSl
+/A¥10 DAYNZ v/e0V0 CAYY 2/ A
0930
1 +/Avan VARRA +/YYAQ VAN VARANI
\4 +/AY0 VARV +/VYQY VAR CVAS ARRY
A +/oy VARRS! VAN YAYAS] VANAL:
q Valia% VARRY LYY ATRY LAY
\» ANV E VARN\Y +/\Yoo v/V00) VARCVAS
oSl
\e +/44 +/+AAQ DARN o DAFA o +/+AA
AJ}.\
" Y AR} +/YYAY +/1004 AFAR
\Y VATEAS VAR AYEA VALIAY VARALN
Y VATER! VARA S VARXLY VAL-IA VARZAS
\¢ v /OAT VYA YA AR AY-RY AT-R\S
\o +/070Y VAR ARZN +/YOVA VALRS
1 +/OAQOY ARAYA v/YOYA v/YOVA ARTE!
v V/OAN VAREN DARTES DALRYS VARTVN
A AL /444y AVAL V/VOEA AR
\4 +/0 W VARNA AVAAS AT\ ¥ /YAQ
Ye V/OLAY /4484 AR ALAL +/VAAY
oSl
Ye v/0n0Y o/vaTvY ARRN DAY-Aas DANLM
AJ}.\

Geirs Sl il
3 s e e S e 5SSk sk 4 -
)Ac-wjéoc(db@)QMnU}sL}JW\M)QbLﬂy
g}”l_‘) L;J‘ b" C)J.A.L.l; )9 M)J Vo c(AjLw n)) de dl.;ﬁ
W‘M)J\ic&l.ww
o 3 sl Al ke JU o e 5SSl sk 4 -
):‘.Lp):i‘(AJL,:@)Q.L«:;U}S&JL@;\M)QLLA}

g}”l_‘) L;J‘ [4" CJJ_A.L.L BEIS M)J q c(AjLw n)) de QL;.A




V¥ A vay JLé'f grk.\)‘.é? AJL«\: TJL@? JL«:

$oladl drw g g Ay slo in gy ( iagy cele aolilad

o 53 el (g oslasl rals bosg, o sl
53 Al bl o s Sl s Lo sasn ooyt
s s B el B 5 oo e A gt
LS Sl 5 s 58 ol Al GRIP S soladl
e 5l a5 bl Ol ) bl s s o3l i
2 Ll S ol Al (OBl 5 K)ol i
oLl (g iy IS 528 55 bl 5 el bi g
g Jlnl Gl L K el e g oS 550

GlacS i 53 Wi Il 51 (6,5l iames
03551 ol 3 eS8 (g3l st 035 Madia (I
e Ol Soler (8 i (ISl s ax 5 e
wslein ol 8 GleS s ann g gl 5o
S o 5 (6oLl Qlidoe 4 ol

A=YV 2wed0) o5l p Jle Ol ol 53 63 508

Lol (eSS 5 el (5 ol ol (a3l
Sams ek G iy LT o 5Ll 5 (o (0¥
(7)o jlas Y 053 (ool gla mss asldad M 030
Yo-oV Law

G e OYAY) Lo ccnS SleS 5 s o5
o MOl s C ol o Ca i Ll
VYA awodt) osled (Comexr

YY) a8 o (ool 5 Ao olo ¢ ¢ Bl
sl s iS aallls s 53 o slati] St gz L
A osled ¢ (@olal amas 5 5 Ay gls Srasn ' olf Cotne
ATCE FL R

oo 5 Cdos pobre SNOTVY) a5 (90 smasel 53
wbOLL MOl slasl 350 anllas (S A I
O, SLblb adle ol Kiils i)l bl )ls

Abrams, A. (1999), "The Effect of Government
Size on the Unemployment Rate", Public Choice
99, pp. 395-401.

Banerjee, A., Dolado, J. and Mestre, R. (1998),

Codaddy 3 Jlazdl Ly s o310 g,108 50 Ol
A3l e e o S 5l meS

AHolal 5 e ss oslail Csllae d 51 i 5 xS
53 Cdss B Jds e 4 opls Jlil Ad e
S5 =2 )5 5o Sdgs Bl Ll el b Lo sladdl
alasl s cdgs o3lul fals Ll as s slasl s
b el el oslal s 5 bzl s,

Lo b Gle o pat Ly &S il @ ar S L e )
ce SU a5 L s ol b o ke s
Lo 3000 ol (Je 5o (golasl wd; (IS4l
Al Dl o gt i a8 e e (18T
4 be bl anb LS & 5 1 Jldl 5 galal
ol o M wle o e 5 ol e (355 sk
238 el 5 (s s 00 e Sy e Jlesl U

@l:..o

SaS w0 (52,5 et oladl' (\WAL) Ml (oSS
b ds o L3l 10l J sl ol M"Microfit
Ol 1Sk s

G S = s il 5 OYAQ) e gy
sl Ll i IS a0l OLL "Ll sla s sy
Sl Ol e gl o851 slazsl

oo Jler" (OYA0) dame (5 ol 5 DI Sl
Lo iasy wslhas Man i U= o (sl 2S5 LIS L
AN pas sl osled (ol Lo ((galad]

Lyl ko (VYAQ) dazms o5 s 5 il (Sl
Sl ados (Ol LS L 4 (salati] -/
0-VY aw £0 o33 (solas|

2l =l Sl els J\)\Cj) (b cdilas - Ssls
5 o i lad] o iy e 4 odad ((1raY)
olasl Oldlas asldas MO/ s clle 5 o 5,515
"Error-Correction Mechanism Tests for

Cointegration in a Single Equation Framework",
Journal of Time Series Analysis, 19, pp. 267-283.

Dadgar, Y. and Nadiri, M. (2006), "Globalized



e Sl b Ol Gzt Aty g o510 ko Aily 5 ko ol s G s 2O (S0 5y e Ve

Labor Markets in Developing Countries"”, Journal
of Economic Research, 1, pp. 12-16.

Dadgar, Y. and Nadiri, M. (2010), "Analysis of
Economic Reforms and Labor Market in Iran",
Journal of Economic Research, 45(2), pp. 5-11.

Dadgar, Y. Nazari, R. and Siami Araghi, E.
(2012), "Government and Public Sector in the
Economy and the Functioning of Optimal Taxation
and Tax Administration in Iran", Studies in
Applied Economics, 5, pp. 1-27.

Feldmann, H. (2006), "Government Size and
Unemployement: Evidence from Industrial
Countries", Public Choice , 127, pp. 451-467.

Feldmann, H. (2009), "Government Size and
Unemployment:  Evidence from  Developing
Countries", The Journal of Developing Areas, 43,
pp- 315-330.

Feldstein, M. and Poterba, J. (1984).
"Unemployment Insurance and Reservation
Wages", Journal of Public Economics, 23, pp.
141-167.

Ghavam Masoudi, Z. (1993), "Effects of
Government Spending on Unemployment Rate and
the Money Supply, Case Study of Iran’s
Economy", Master thesis, Allameh Tabatabai
University, Tehran.

Gwartney, J. Lawson, R. and Holcombe, R.
(1998), "The Size and Functions of Government
and Economic Growth", Washington, D.C. Joint
Economic Committee.

Hossinpour, A. (2010), "The Effect of
Government Size on the Unemployment Rate in
Iran’s Economy". MS Thesis, Shahid Chamran
University of Ahwaz.

Pesaran, M. Shin, Y. and Smith, R. J. (2001),
"Bounds Testing Approaches to the Analysis of
Level Relationships”, Journal of Applied

Econometrics, (special issue), 16, pp. 289-326.

Razini, E. Souri, A. and Tashkini, A. (2011),
"Unemployment and Government Size, Whether
there is a Reasonable Relationship?”, Economic
Research Journal, 11(2), pp. 35-57.

Sa, y. (2011), "Government Size, Economic
Growth and Unemployment: Evidence from
Advanced and Developing Economy Countries: A
Time Series Analysis 1996-2006", Review of
Public Administration, 16(2), pp. 95-116.

Sadeghi, H., Sameti, M. and Sameti, M. (2012),
"Effect of Economic Globalization on Government
Size (Surveying the Selected Asian Countries)",

Quarterly Journal of Economic Growth and
Development Research, 2(6), pp. 209-249.

Scully, W. (1989),"The Size of the State,
Economic Growth and the Efficient Utilization of
National Resources”, Public Choice, 63, pp. 149—
164.

Souri, A. and Keihanihekmat, R. (2004), "The
Effect of Population Age Structure on Government
Spending in Iran", Journal of Population, 49, pp.
73-86.

Tashkini, A. (2005), "Applied Econometrics
Using Microfit", Tehran, Dibagaran Publications.

Wang, S. and Burton, A.A. (2011), "The Effect
of Government Size on the Steady- State
Unemployment Rate: A dynamic perspective",
University of Delaware.

Wang, S. and Burton, A.A. (2007), "The Effect
of Government Size on the Steady- State
Unemployment Rate: An Error Correction Model”,
Mimeo, University of Delaware.

Yuan., M. and Li, W. (2000), "Dynamic
Employment and Effects of Government Spending
Shocks", Journal of Economic Dynamics and
Control, Elsevier, 24(8), pp. 1233-1263.



b Medlim slag 2o Jl 3 5o (888 Dlyale s pdip s Ol mis (o) 2
VWAF-AYAY Slojo,gs o ST

The Study of Non-Oil Export Diversification in the Status of the
International Sanctions During the Period of 2004-2012

Somayeh Nematollahi’, Alireza Garshasbi ™

Received: 25/Sep/2013 Accepted: 28/Jan/2014

Abstract:

Export diversification in developing countries is an
important tool to stabilize the foreign exchange revenue
from exports of goods and services. This paper
examines changes in diversification of exports during
the period of 2004-2012 when international sanctions
increased against Iran. For this purpose, export
diversification and its trend has been examined with
Herfindahl, Hirschman and Thile indices. The results
show that export diversification has shown a declining
trend before new sanctions (in 2010) and an increasing
trend after new sanctions. Diversification of 8-digit
commodity code (HS) indicates that despite the
improvement of export diversification, the country's
total non-oil exports remain concentrated in certain
groups, and this has a negative impact on
diversification. Furthermore, the results showed that the
geographic diversification with new sanctions declined
sharply.
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Abstract:

The Organization of the Petroleum Exporting Countries
(OPEC) has a key role in making universal political and
economic decisions regarding petroleum. Therefore, it seems
highly important to assess the OPEC member’s degree of
concentration and its monopoly.

This research aims to assess and classify the concentration
of petroleum export in the OPEC countries during the 1997-
2011 period by the Herfindahl- Hirschman index method.
Subsequently the impact of oil export concentration on
economic growth of the OPEC member countries is assessed
via the panel data pattern and the fixed effect method.

The research model has been estimated in two conditions.
Results of the estimation show that in the second condition
there is a meaningful and positive relationship between oil
export concentration and economic growth rate.
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1. Pooled Least Squares (Pls)
2. Fixed Effect Method (FE)
3. Least Squares Dummy Variable (LSDV)
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7. Augmented Dicky Fuller test (ADF)
8. Phillips-Perron test (PP)
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1. Hausman test

2. Quah (1994)

3. Levin and Lin

4. Levin and Chu

5. Breitung and Meyer
6. Im,Pesaran and Shin
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Abstract:

Tourism has a great impact on the economic and social
activities and understanding these relationships is useful
for a strong contribution to the interaction between
sustainable development and tourism. This survey
studies the status of tourism in Iran and then Iranian
tourism demand model using neural networks method is
studied. In the model input parameters include the
number of incoming tourism during 1980 to 2011, the
foreign exchange earned from tourism over these years
and a dummy variable to investigate the effect of war on
tourism demand. The results show that exchange rate is
the most important and war is the less important
variables in our model. It insists on the need of
development plan in this industry.
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