Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

ol slocalos 5 b ing s dolilas
O-TF lrio I Jlgy £ o jlasis 1035 § G Jluw

S Gl 0 Sas g ol @598 2 0398 U

PS5
Ol s oRasls slazdl sliwl
komijani@ut.acir

odljnzmo (ygus 53
(Usims 0 si) (goladl psle wil poliss IS
mohammadzadeh f@ut.ac.ir
plod 53 ol Slidond ain) onl 53 5 355000 iy 3Ll Elia o S 51 (S0 T w5 o
JJ.SL@.@}J_AT)J@)_,:JJC)}JCfﬁbw}f@ﬁ\)b&‘d@w‘wjf&)yh)}&{
SLacSans ot 5 s 2 2 ge Jolse Sl S 51 o sast pl 53 il o S G sl
i Jealse 6581 5 (OLS) Sl e Jld 5y 3 eslizul b m o oo (65 ek oslizal (kT s
Jae 35T 1 ol uls s 5,57, (SUR) L ol el w glad g 5 ooy 5l e3lizul b ooy
do s\t QYQémT);a)ﬁM);\~ W(;.‘WJ_,djbc)uucé)&icr)jL;th:"-.u:‘ébwkf'.ﬁ-ua:‘-u
b 3 5t S U B A3 ¥ g 5 gl AYIS WL I L 5 axls e 3T (s b 55y
@L'J.g;_.»la.l._&c:u.“_.»\ueﬁ;ﬂﬁﬁj}ab}ﬁl};éjiﬂj\6ﬂ\jUjhﬁkuj;‘U;L;:§:J:l>J)4ikJ))b@
doys Ve W@,@Lﬂldmﬂfa\)g g‘_;)&ﬁ'cj;‘pj:'cjsdzi\pufmouﬁ;)in ol Jel
2 I 5 b e e b I 5 035 YU T oo b SlacSiny i o doya V0 4 ey S

.,m?avéjtﬂuu;.ufg,nﬁ&ﬁg,\,T);\fdu&w:{c&w,,aéu);ﬁ e

.D33, E25, E31, 015 JEL ssisaivh

e sl (sl T)s slacSas (et s Gy ke /:'-’CfJ:};:LS*HK sejly

WAYNYIYS (G Gosb VFAV/FIIA (el ss gu b ™

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaidl slocavlw g b ying s aolilas  §

Aois .
shasl 534S 0,100 Cvenl (g3Lail Llod 51 g5 Caliben mol s 5> AT s 5 S
g 5 A pame 5 88 Slaw o Sl Coeal Sl 5 el 5 b
5y a3 el S Sl 5 Sdedtly Sl s ge 45 AST e Ol |y Sl
idoz Sl sl ()5 Gladely 5 SUT 0350 Llod 4 by e anslr (g3lamdl w5
SJlde Pl s 51 cdel weT s &5 Jg..:.a.uvbu.n anal 53 el s aYsle &5
Sl Dteel S Sl Jomely b s o sn ol nl 53,8 (0 13 w5 3550 i 5 ol
Caslie Jdsas AT s (235 SAAL e a5 s s sl o s SKia oyl S
O 5 Sdeel oS glacwbw ol ot 5 das o Ol gyl 555 51 Sa)5 o,
03,03 Jlosas alasl di) 5 LTs m55 2 (oollasl ol S 5T Jelye s lis
Cld 5 O o fse Jalss Calgn daTos A¥alol 5 JSie b ablie sl 0l 2l
G ARG 35 Glwly 53 lin Gl 36514 T3 w55 6T Sh ey L
-3 505 pl3] wl?qxsuéu&@;}@b 3

o laialn 5, Sdas LT3 w55 1 o5 86 (s b Olojan G ol )3
o) 03 ol b 00,8 e 158 e 555 55 53 sl 5 1AL Sl S5
(255 E5RN 53 05155 pde 5 SR HU S e 5 el e b o et
S0 T ,s =i S5 1 s e 5 (bl VIS &L 21530 5 3 50 0 AT 5

55 013 0505T 3550 355 00 S A U RIS e 5 il e

21 (o 5 (1S Oliie Lo 43 S8 o Slalllan ) 4 i nl )3
CVR00) 3355 O yoww alllan 31 A5 jle 48 8 oy goo dina pl 45 & sl Sliiow I (g3l
5 raeds COAAA) OV 55 COVAAA) o T c(VAAR) Sl 5 &Sl c(VAVA) (STT50 5 s
(Yoo o) b 5 J el 088A) Log, (1849 56 5 S «(V440) U8 5 JLc(144+) 5, 5 S
i Ol g5 on (Aol Dl 515 (Y+20) 5,815 5 058 6535 (Y00 )) 300 5 JE
OFW) i 75 5 (S dOTVE) (U o e sobo VYD) (6 551 COTV1) (6 S adflae
QWA ol 5 (65590 COYAY) O 1o 5 et CVFAS) (63 5 g «(VFVA) 350554

9 55 st (VAR 0L 5 03,003 ((VYAF) 555 5e0la (OFAF) o3l > > 5 JLSI

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

¥ ol ol 0, Shac g wol ) &1 syt o ye sl

S lod S adlie ol 534S 35 ai oLl (\WA0) (g allon 5 (o, Lai 5 (VW4Y) ol
3,8 o N s 3 se 4 8 g Sl o e ls

S U OT bl o aS™ 3505 &1,0 (slas o 5L s (65 (VRA0) o5 65T O samer
)a}_&w‘j\)_?v_aWo)lf@ﬂ‘}l@))L;:W\M)&lfwsz;AﬁT):
))MMTJQGJJ:JQ‘QC}WW.v\_zlidjﬁ\jé-‘&: J:-IJ.»):(:\:.J}../
Wl I Bl 5 (Va5 e Blinn 5 a5l 5

@b)&bh\i_g;mmw\,p}:},\,,T);@}: Sl pb o alaly (VAAA) Iy JIT
Al (§5 315 1,8 sy 550 aBlanw 5 g dmw g Jb= )5 535S VO SleMbl 5 LT fels
puu.mu..umsb.\ﬂ);c,'}:éﬁ\ﬁu@u\w,,l’@o\gup,:ums.«sg,.sjf
35S b on SR L Smme DS Sk o e o (b 4 o8 B -
4_?-,:J;}é%.LJ\JJ\JJQ_WMJJH\JQMS‘_;LAJ:A:A;\,.\;T,;c_,',s,\s,,(\%‘\%;l:
s:A_.n.se\_!%JJQY:Lg»(L‘.J);‘\SLS)}_bA{c@\..\ATJ:C_)'):J.'.()):;‘Q:}{L'M&
i A (Yo ) 5 s 5 05 ¢S5 )0 .;Mtuu@wﬁachﬂyp}:é\ﬁ“w
O Fe> Lide N il Jls s a8 oleslassl 53 g ol pU 5 L (g5le e s LT
7S 5 53 09 48T sl Olas T alaistls (6557 0 (sl 4l 55 At oo gt 23w
el o (6l U 5 LB 53 Eal 5l 4 (Gile o guas s Sl (o, Ken

03l O g S5 Jika & 51 T SLERSTE R ssbea (1Y) ¢ Kes
;stb}q_lzsuéua,fwﬁ%r;;umw 35 sl 03 g 03Litwl o ite 93
A3V g 51T Sle )l ok olinal T s ©iF el Ol en T s s
A3 S i gl 3 5 o ealizal aT s OIS ST 5 el 05,8 (o 5 o
e 3 035 e SoIliae adaly ST Sl 3 (Tl WaTos w5 e 5 o sllasl
cladie 6 5 O sla L1 L (VVONYVE) 25U (s g sin sbes .3 58 oo 4ol
LC,.__._&Q.?-w\_:vjc‘_gs‘j_w&c‘_;:m‘-\..fe‘);\sw)j‘\.!r\.\bqJJJ‘};A:J}O}A‘}T‘_Q‘J{&)?J
géé.;ggum@;g,.,ms}&hu.ajl,'-uJ:J):);;Jubjggj,,ufw‘ajjjcgu
.x_,_‘\:otﬂtd\,ﬁ\)w@;w;a.\AT;w@@u.w@.\ﬁTﬁG)&:ﬁu.uTJ;Jiu

V.@.wu,:.l\)_e\ cQijJ.:&:JL:sLﬁ u,z\._v.\JB‘ a‘_gbw‘ .-\.3:) &‘ﬁ\ *or JJ‘}AO‘)}JJJ.H\SGA

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaid] sloCavlw 5 b yingjs aolidas A

T ys @j}:): L P U VR ladeTys el 53l 9 GNP s (65,5lS 5 Sl
s WeTod w55 OAE S o pe Lomer A (I 5 63l 5o
Je 53 0508 5y e ey 95 Cpl o filine LSl w5 4 (YFVY) ST A
ELS el o b oslital b Aoy Fr g s (e b e Lh 53 Sl eslinal 3,4
e el w55 e 5 GO kel Al E 5 o alaly 5l 0L ol

Pl s 5 e (R

> Flaml 8 5 (6l 5l ook aine 53 Sds Saawliw L5514 (WWAF) 555600
s s T 5 o155, 4l 6l (6l s 55257 53 3.5 50 (93lg AL ,B i 5 O !
5ol us ;) slacowlaw gl o) 5 36T (6l p Sl g &S Cnl ol Gates p B
81 s ah e 99,3 53, ()'Y ol Sl ol Cawly o sloz| Slie
OYBF-VFAY) 053 6l = SLaj 6 osls 31 6,800 LT (o alae 5 g ks
U ad b odeaT Csan gulsiaor 55 b dinhs 13 (s 2550 1 aT05 55 L gy alal
45 8 o anllas a0l o e 50 b LT s w55 5 e alal 0oy JSE
Slaaill 5 LS cprs5 5 2alS 1) eTys w55 55 Rl sl Lalls b 5 s,

BEC IR EURY
tu}“}_lg:,\_:iﬁ‘_;)u’r ‘_;;LL:.S\V.:...._:.,«): ﬁ)&.ﬁ ()H&.:-UM Oblsslasl =
Ao Ysane analer T 5305 05 8§ oSl o a5 b 5 550 IVl 6,851 5 3,505 (53Lasl
SSLS o5 s Dol 4 555 e e Ak 8ily 355 RSP
Sl s ol 5 53 e ) oS ol a5 B S5 ) 4l T e Sl T (612
(et o> Vgt S 53 g (SSU e 5 03 28 Sl e 4 aT)s oS 5131 S
S sladaly ()L 5 0555 Oloe Ay ek Jole 4 a5 b 4K S0 sl axsls
IS (G5 S Hlis Ol a n WS 5 b o ST (G F 5 e SRIFIL 5 el
doal st R8sl 55 (6l U5 LB DU Ol e AL 208 (oolatl gl s Jleb
LT il 3l o Colg 534S S 2als 5,8 (ol Lols il 550 b cpmman o250
S amalor 3 (6l U 5 B Ah 5 Olie Sl s g p3 e (S5 Cand s 3 sh o e

L (oot adasly ol pan (65080 a5 Sl OT o Hlasl SS9 Llod S ol plo 358 oo

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

Ve locanlw 3, Khac g wol ) &1 syt poy9 sl

DRIAL 5l a6 E 5 o5 GBIl Bl il T w55 sl el
ALl okl 35 (g e Aalpd s ar § L4 Bl el S Al o RS 6100 5 B (el

48T G B ikizme LT55 w5 5 05 5 ot e sSme Al 355 4 Oblaslal e
S 35k on 631 Bl pled BB ) pane 5 ey 5 Sy EalS e o) 5 S SRl
Uil o 55l ol adly 5o s i )98 5 5 b nlite | o5 SlactaT ) il 5 sl
s S50 arle e (sl)15 45T (6131w diil oo U 5 ez (slyls aST (ol 31 51 slyls
PEAEE 3L RV NP IPX O BRI LU 5 DU po5 4B 53 g ledas
238 e jib 53!

AT 25 5 O Ll 5 Sk Ol gie S (glasllas 53 (VAVA) (ST 5 5l
AaTs 55 e ol s 65530 3,557 g LG T s il S Sl oy
s G S 5 sl 513 K £ s e Ll il Jalse w1 oo 2

:v\-'l}—a.;4j|)“}i).k;))y4:")

Si() = o +Bro(O+Hym(D)+6,T(D+8'D(D)+i(t) <))

i Olgieay 5 03ls 15 anlllas 3550 (Si(1)) LS i S eslizal b1y T w555 16T
e To 055 fse Jolse Cn e 45 AL s Tl 4 5 03 50l ealinad ats
L) (6 AN S osliznl b alie (slanlllas 53 55 (VAM) OV 55 ol (D) 05 5 5 (W) (6,55
23Ty 55 Fae Jelse s a Gl S L) s 05 EA T ms
Wbl s (STl s L Oles 4 s St (VAR 21AVA) 653 5 kST
SR RL o ls Ol 53 ATy a5 8 1 fse el se 55T = 03 55 OFVP) (6,555
DLas Jrol gl sl 13 gy 55 dhasm 31 O slasil (sla et s 1 b 1y (s )
e 0035 Jlse 5 A e FalST 6l L e SIS (58 oo RIS Sl
Lol a5l b,ys SUL gladeT s JS 5 dstls Lallil a5 5 ased slaeT s
s (62 pb ey (I ) Sl add s S
3365 550 e 558 B 5 5,ls slasl 43 g L s &S 010 Al gla,5aST s
4S5 45 g0 03 et S5k SNl S8 o5 5 LT by SIps Cowsay ORTS e

Ols e 5l ps :@l,ﬁgﬁﬁaﬂlﬂpd}; (@5 03 AT s s oSl &

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss (golaidl slocavlw 5 b yingjy aolidas Ve

GladeT 3 o8 SLS™ 31 g3 Jlast O > 51 168 5 5,8 oo Sl Cnd 21331 o b )
AT iy 3,5 o G 6T 4 (S o (2l 31 ST GLST (g gty Ll it

da.ﬂj.au_kfu\__q.sdi_l).sdq,_w\dbli&\:ﬁd):@lﬁéb@@j‘é
b‘jw}dw%‘)lAu\AT)QJ.«\?uGJ')J))U\{r:L.':L@jﬂ‘_}é‘g}‘dﬁ‘b%
) JUisl gla st 53,8 wily s 5 (olamrl 5 (omliw Olal el (slisl; )3
S 2 aS Sl OB S W 5 5l Cules L 0B S s jeme S Cules g 3 Ol 5 o0
Lo )3 e C_,’,:%;,,a.\;fg,m,'lgﬁu}g@_?.); Wl Lyl Solate golazsl BT
a5 agr Jsle Ol sy (e5lia Bl Llod I wbiw ol LY 51 aics 0 5 axils
5 S gl 5o Glab Aol [Eals S 5 OT 51 0155 n 5 2010 A8 ansler el
48 el S Gl 51 S0 (K 5 S slasiy 32 3 s e3lined 33 ol
o o o 255 5 T S 5 o b a o el 2, e gilee LY
534Sl OT ol sl Ll sl axils daTs w358 sudebuali b dolae BT Lo 2o
AL L RS S

CVAVA) (S50 5 sk o5 ok plonil Slalllae bl B G o1 3 (sl ke
@;;,wupwm,mﬁg,y Sladlas ple 5 (VWVE) (o500 ((V448) 56 5 JS

il sl Ol Ol (g5lamdl Loyl 3 5 T s

G(t) = o+Br(t) +yU(t)+oLTG(t)+5SUB(t)+&(t) "
Ormen 5 Sl L b e JUT o (e3laml (gl U sla e li 4 e shaien
Jbua 44 C)YJl&n a&ns du\.ﬂ )‘ S,(t) LS"L‘T)J éu&nﬁ;—l » Ju\.‘ le'&_):’:" J:.';t' eI

(sl 0 03Lizl (SURE) L jal

S1(t) = atBim(t)+y, U(t)+¢, LTG(t)+5,SUB(t)+€,(t) )
Sa(t) = atBan(t)+y,U(t)+e,LTG(1)+8,SUB(t)+e5(t) ()
S3(t) = at+Bsm(t)+y;U (1) +@sLTG(t)+5;SUB(t)+£5(t) ®)
Su(t) = a+Bam(t)+yaU(t)+sLTG(t)+8,SUB(t)+e4(t) *)
Ss(t) = o+Bsm(t)+ysU(t)+osLTG(t)+5sSUB(t)+es(t) V)

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

N ol locanliw 3, Shac g dol ) &1 joi o y9 sl

B i b | gy VY
6ub;,,6,f,tsg.r;@w)ﬁ&uﬁt Llod 311 andllae 55 40 (slaosls Jke 5,57 o 51 i
sl 6,5 ol Slas 6w sliosls Sl astizal b K 5,57 5 3 eislasdl J yome 5 i
lresls I amiwslasl SVslas eds 55 818 S0 53 ekt blo Juts (sla e 457 o
3t SLa0 53T bl Olej 31 Jitews bn it il 518 5 il ¢ Sile doilir 15 55 o3lizal LLal
g',.ilj_.,éJJ)T)_UJULAUG}Ln)’éﬁéhw@QJAﬁMlﬁxméijCM|ij
ol 53 sty GBS 0 g 5 650 i am el K 5,8 15 eslinal 3550 o 5 S
Bl 4B 5 s S (Gla ki oy (o sie b alaly gt Sl (e oS Jlo 0 3 0 g S
Slablisul Giome 358 o go 5 8L YU sl Sl Sn OT ol sy (RY) o s o
Sla ot (6l = o8 i ol s s oLl L it oy LS I O n 3550 53 8l
L Dl Sl e o pite 5 ol (g (slaay  310a8) (Sslilon 455 ol il
SL S Sl ey 5 035 BLb a5 s e il (adad L5 3128 51 e 1(0) (gm) L5 55 Ble
ol S sl o I(1) L S5 a3 1 ocslil 1y Ly b oo Ule die 40 b5 (5,8 Jolis
Ld s 5l 5 LeT S ppmo cpl 53 457 L5 Lle (6.2 bl 5L &6 51 S b 35 (oo e
RC IS ((:))

'(ADF) DBlans S5 (K3 ) 315 55 (s3dme glan) b ke gl g 5 shaten
S ol SS30T o sast 5s el el Sl 55 5 ;K05 (SLa iy A o (6 ey L o |
il Ble Sl (6 m &S0 Sl 5 Kan a7 Lime ol s 03,05 (STl 015 03037 opl &5 Sl (555,00
Ll 3 3 bl CaSls &8 (63550 53 e led (HEST ) g g cp) 155 0 505T Cpl L
(o) opl 3 dms o sk GG 1y e (6w olil ames 4150 LADF 05057 Gl o SKan 5,15 3 4 5 Laosls
ot Lo itn gyl 05057 (1 (KPSS) 5 "(ERS) s 3l Gioed gl s (1315 slatesy
.g;a'-lsj.;mA\fk@jTﬁ&uw)ﬂqmb\)sfwﬁAbﬁ-

Ho 4 5 J 0= (S0o dorly ) 0505 & Cannd 05057 0157 Sl 1 slataa KPSS 05057 55
Sablony e 85 1 oo Sy nl e ls 53 3 5b 0 8,8 i 55 Sloj (5w Ul S0

1. Augmented Dicky-Fuller
2. Elliot, Rothenberg and Stock
3. Kwiatkowski-Phillips-Schmit-Shin

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

P ojlais colaid glocalow 5 b ingl dolilas Y
Y&=X'itg W)

il 530 mSF Sl 5 Aal e 'LM ¢ 55 5IKPSS o 5 scksasl )| § a5 ot

LM =5, S(t)* / (T%fo)
S(H) =X )
IR B _u’<’-’ dsles o ilesl € o y5 a8
Slosba batw &S5 0sn5T ol ol 0 4o 55 S 2l 5 5 55 gl Lo 5 ERS (5037
Slns o Bl 55 i O5a3T 01 47 (514587 42 (Lol (ADF) il ans J g6 = S5 T 05T
ADF 053 b aslin 553,85 o )4 ADF 03057 05 S5 sl 31 2y 15 (GLS) 8l poes
1S G315 505 o8 @5 53 0,03 4 gad Db 5 Il 1y 5SS 505T
0 08 odbz e Eomln s a5 i a3 3503 35 i) S L slees il KL

ﬁ)‘}ﬂ@dﬁ&j)}})‘0}Lﬂ:.w|bd-‘.ﬂ‘_;l.ﬁﬁ&zﬂksltmi‘w)j

ERS (33051 - Gloj slos yow (2l ) Jgur

(A y3) Glpu ol

. N ; I(d) ERS B
=\/%:4sY —-1/400+Y -Y/77.VY I(O) -Y/0FVa47 U
—V/88eY -1/400:Y ~Y/P5VY 1(0) -Y/741444 INF
—\/%-AVaY —V/ABBFAN —Y/P5FPADY 1(0) — /FVIAYF SBC
SALANE —1/400:Y: =Y/77VY I(O) -Y/YAOVY S10RP
—\/§28eVr —\/300: Y =Y/87VY I(O) -F/fvVoF S40P
—Y/AQeane o ZALTEEY =Y/VVeee 1(0) —F/aNYaY LTG"
SV/FHaVe ~1/200: Y —Y/5VY 1(0) —F/VYY0 G
SV/FAYs ~1/800: Y —X/55VY- 1(0) —Y/FERIYA S,
—\/F18eVr —1/400+Y: =Y/87VY I(O) -F/AFOAY S,
SV/Fe8aVe —1/300: Y —Y/PPVY 1(0) —V/FYIOFE S,
—\/F18eVe —1/400:Y: =Y/#7VY I(O) -0/ YOFAF S,
SV/FAYs ~1/800: Y —X/55VY- 1(0) ~Y/YF700 Ss

gL

3405 Al g 4oy e (Hp 4

Rp @l:; sl

1. Lagrange Multiplier

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

W Pl glocalaw 5,Slac 5 wol)o &1 s st o155 il

KPSS (59051 - gilo; (g5 o (grbimms! ¥ Jgor

(M)é) ‘j‘J’u ﬂsu.a

- 5 \ I(d) KPSS By
YV JERY VY4 1(0) ATV U
Yina% Viiax %) 1(0) IAYEE INF
YRV Yidax VY4 1(0) +/0414\ SBC
JYEY Yidan VY4 1(0) EVFOY S10RP
Vana% Vitay VY4 1(0) RANARAS S40P
DARLY VAl¢4 VART4 1(0) /AT LTG
Yina% Viiax %) 1(0) +/+N08F G
Vana4 Nasas VY4 I(O) /PANVFA S1
Vina% idan VY4 1(0) YYEFY S2
/P Nasas VY4 I(O) /FAOYOF S3
VEY itad A4s 1(0) /YA S4
/YFY Nasas VY4 I(O) /YYERND S5
Wl Ble ite 2 jhs 4l b
Lyl

&;_W‘QLMQ:SBCFLﬁﬁ.’ﬁﬁru6‘}&})}3}‘0)@‘bd}26uﬂjdbﬁ“d}d}T@b
Jz”,;sg;MISBCw)muucbﬂ)m,guruwuﬁ@;dj,\”;;\&@iu

;)zﬁULAQ_,_AJ'T@\‘_;Yl{Qi}IJ:J:Qj.\.::..‘.AULA\AJ:A:.»(LJKPSS o9 9> bl «wwsi L ERS

Lo ite 05 wliie Jdsas adsles e 53 oS Gl S5 0L s a5 8 a5 53 1, SBC ke

A eslizal oT v—‘w@ SITG e jldie slow

U i § B Jo (paedd £
ol OF 51 oy 5 413 3 Gdiowd (sladiis (e & idm ol 5o b pite bl py 2 51 ey

www.edub.ir

ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£9 o lais JJLM/J[@WL««/’ L’U‘:‘s’/‘:’: aolilad ¥

OLS 95 31 oolatul b Juz ol Jow cpuedei V¢
1l oaT Sty 5 oy gty SN e Jol b

OLS g, 3l oolaiwl b Sus (pLi Joo cpoid gl .Y Jouo

P-Value  te,lT i g e
\\Vials N iaYe (G IRWRIRF
AN Y/FYY VRY W) 6,8 &5
/2 QY \AARZ fee8Y ANF) ¢,5 ¢ 5
—#/F Y BYVAREEANY SBO) Lwlul sV 1,
/YO /04 V/IAAY (S10RP) ;25 doys Ve & diads 5 daoys Ve (s o
~$/3A8 -1/¥44 (S40P) 85 a3 ¥+ g
\Zann% YA LTG*) dss J5° [
- - YV Oguils =m0 o slaT
- - YAts R-Squared »,LT
- - YY/0 F-Statistic o ,LT
- - YNOF (Ramsey’s RESET Test) 0, 0507

. "ybu_* 3 @LTJ J?L

Fa)LATA_gA_".-ij}J._;J‘)WM‘):ﬁ' chd)buﬁmcwﬁfdacMWSJ}bw

Q)'\_;‘{S'\A}gs‘ Qulu a-l.AT beu@d%ﬂ C,..d‘ )‘})}"J’ &Yb JL.‘Z.G‘ )‘ dbﬁb‘ ‘5}@‘

SLa e s s Dl Sl deo s i Golea b Gy O 8 S iS4y

Sla e dhwn g i e Ls Ol i 5 ;540 1 i e ol 55 47 3l Key o)

o )LaT das o 0L 1y 58U s o S s RESET (55005 05057 w3535 o0 0313 e 5 oo
Jua))Tﬁ)aoT&éJ?)Ej)AL;\ﬁS.M:@QL&J\)G&@:J&V\{Q}AU—@UJJ

oS eabizal 'Sty | IS = ol s e s )

%'}bﬁ»ﬁg .Y—i

s S el o sl Gl LT oMo 503 lskina o rice ples 3 5 oo odalive Jole ased 53 4SSlipos

LS Sl 4 il e e 0T Ldle g 03 Jfsbine Ao y3 8+ o 53 (INF) 5 55 i &

1. Coefficient Covariance Matrix
2. White

www.edub.ir

ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

W Pl glocalaw 5,Slac 5 wolyo &1 s s o155 il

(235 O S lmass a5 b g SRl s /0 PY Uslae r s 0 05 s OSS
VW) s 5 5 (s c0880) 55552 5y Slallae glaasil b4 Sl o5 & 5 I3l L T s
S OVAP) (5Las ((1TAQ) L5 S5 5 1,5 C(0YAN) (Gdamms 5 w55 ((NYVR) (555 0l
ol Calies (VFAF) JS1 g 0303 o o slaasdly b g 305 Cllas (YYVA) 350555

Lo ool 0 0,13 (i 2 b (gacdiins dlasly 5 0352 l3line 105340 mlaw )3 (U) ()85 &5
b RIS 5 s OGS S e 0 bl o RIBI 5 S RIEOT I LS
OYW) isur 5 L5 COAVA) (STl iy Slllae b ol 5 Al o sl Al o /1Y o sl
ol gonas (WWAF) O 6o 5 (stam| 5 (VFVA) 3513, 5

S aS oS e oslinl cwlol La¥IS 4 )l ena s (1 Cadises lay shotea LS 55
Tl 03 (bl GV G1,L o 5,57 e s ol Sk SIS il sl oyl P e
bl (SLaYIS Sl L s @S5 2l 581 b yls i o b e (glalaily 5 jlalime oy 49
S Ul b 15U ke ol das e LS 48T UL o SRS dslg o/ Y i e s
SialS A4S ol a8 el ol Sl eslannl L S s o b el 3 sl sl o )ls s
CaVle ez 5 oYU doys dle 2 Sol 4 a5 L g LS sl Slib O s g 5 LG
S 4y B Gl ] e S s o LSS Sl 0k 0313 el ol SV 11
338 oo o glane LT3 5 09 8

OWVF) 6550 5 (1480) o555 5 ok (Y00 ) i 5 (oo Sldllae bl
5 sHan sladspn S 5 A sl ia b b ) a5l il Y5 ¢ s slaa o
el 55l Lal sl axils aTys w5 sebual b debon JUT aidm o 7 obes cpl w55
d%d})d{c)b%ﬂdhwﬁ:Q@jl{.“\{éﬁ‘juﬂg%JQKQ‘oT
adaly yite (il Jlsline o 53 98 mlas 53 5 /FYAS L ol ol 5 3,03 15 e 3
dc_._.q@w;g;_sp@uw@j,%;;JMgwow,wbtﬁ.%ﬁpw
5 (088) 5550 5 s <OYVF) (6,550 Dlalllan . uS o Suelual oYL oo L1y el s 3L
OYAR) DL e 5 5ol 5 (VFAF) (b Lol il gonat auteT sty o b (WAF) U 5 015 - -
o33 maid OT (gl e (glabasl

.ﬁ:ﬂ)quudmj.sbxlé:lﬁlw);\“ WﬂxﬁmT):djjjf&;\Q:\:QLi&‘_;u

5 Se adaly (Slimady ol 5 ol SV/FARE Ll 55 51 31 o )3 B g (61 0l dlons s o0

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaid glocaslow 5 b yingsy aolilas  \F

3t ol bl o IS s b 3 St 8 s o ke a1 s
Wl slbine 1053 89 o 53 5315 o s (555 5 i 6 63557l ol
(Storp) =28 31 51 Ao s Ve a4y i 5 5 51 31 oy ) (e S A B e (e 4 5 L
503 S b ondts Al uite 53 0l (ool or SR G053 (5 L 355 2
WYAP) oL, slaassl L aS aal o lslas o ys 4 g 53 5 1 NO8F Ll Siorp g 2

.CM‘W(\V/\‘\))K(B} QE;L,(\"/\V) ‘_g‘/.a::-

'(SUR) a yob > dy Y Slre 0lSiud (yuoS F—£
L ol (golins (S wle ol 5 VIS 51 (glas gamn (SLSE gl 5 ile 68 i S¥slne 5
L it B3 &S0, 53 SVl 31 a St dlar (il (SlaSas o e ol
aad I SV e e b il o —lgT 05 LS00 6o b Julge (5 Obile U3 ses
e By 3 eslial Ladiioe 0laj S s Il CMax m  Sterad (pl 3525 34 L
VAR (S 5 5155 gwle) as oo il 1) Jie 018 (SUR) Las ol alh 4 ladssow 5
Wﬂj;pdux;‘u;wu;&wwmwweﬁiwJ,,uu:”d_\;mmﬂt

“ - o T . . (e Z T
:&;.m‘ﬁ)s_J)yQQ‘Cﬁj}yww)ﬁu.tméuaj;ddﬂ‘)J

Si(t)=a+B(t)+y, U(t)+e; LTG(t)+8,SBC(t)+p; S10RP(t)+c,;S40P+¢(t) )
S1(tH)=a+Bm(t)+y, U(t)+@, LTG(t)+8,;SBC(t)+p;S10RP(t)+6+S40P+€x(t) \Y)
Si(t)=a+B(t)+y, U(t)+o;LTG(t)+6,SBC(t)+p; S10RP(t)+orS40P+ex(t) oY)
S (t)=0+P () +y,U(t)+¢, LTG(t)+8,SBC(t)+p; S 10RP(t)+0:S40P+£:(t) ()
S1(tH)=a+Bm(t)+y, U(t)+@, LTG(t)+8,;SBC(t)+p;S10RP(t)+6.S40P+€s(t) (\F)

)‘ J.'J)L.& ok JLQ.O‘ 6\.&@.}_)}.}»
Yo(t)=1 (\0)

P E =Y LB )= 1 ()= L1 8i()= 1 0i()=2 1 pi( D)= i1 6i(H)=0

1. Seemingly Unrelated Regression

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

W Pl bl 5,Slac 5 wolyo &1 5 w0 o155 il

S LT 3 bl 505 3,5T s OLS gy 4 5 681 &y gots 015 oo 1y ¥las 5SS o
535500 o plp SVslee IBesl S § gazme ol ol ol (L 12) kel )3 gs & 5a2ese
LS oo 5557 0 s e ool 55,8 oo 0l 1y IVt S¥esr o b1 o OLS g
oS (s 03Uzl (ISUR) (6,185 a5 b jalbay Oy 85 g 51 JSKio o 5 ) shatons .5 55 oo
S SValan ol 3557 3550 53 4 ol ) 3 g0 a5 0T 4y Sl 0 7 (6 505 g 455
L;uﬁ;u@?yuuwwﬁoﬁ6@\a\up@@j5¢,y@wwt,ﬁm
ez byl = ity e il Ll 53 cpl Lt cdbl oo &S0 1 (Sl Oloj o 53 4zl
3551 53 JSKie ol 5 Ol shataay ol ol 058 oa (el o pl 5 OT Oliae 35) 035 S|

.‘..:.A:@)I}:))Tﬁ:)}.ab@}o;ﬁdeY>wwj|S4 d)wd-\.ﬂ

Olo 308 (Shuod 3959 (9031 -T—¢
30 & S 50 SUR gy (6,8 )8 e Al 2510 5 my Olojen  Soean o' )50 o
A Al a8 e ol S miloly il ST 0K (Sobew .l dal i OLS
Al 03 kb 4 3 Bl 1l ply b sl oD I 4 e SUR )
35 g Sl b 0505 o5l 1555 05057 (Olajan (Siesed 35 5) iyl S il
S 0D OB 5 g oy o ol BN (b 5bT Dl (San 3y pae b

u\.&:b@ EPyWIY Q}AJT o)l.nT (dslee M JAL&) P ('J’ 33 el 0ol

LM=TY" 3" % = X v (%)

ol ol s b b o sl Ko ol 5y ges i 3 g0 o (T (0T 55 o

dador (o 501 5 Slmbus o,LT STl mminy2 6305T 403 b s iy sl
3 Fllone o) LaT ;81 5350 035 Olojan (Soas 3525 pde oo oo 43 A3k S, 5
35 Ol 1y Olojad (S 355 pde o o 405 A3 S S Jpder Gl 5
SYslae IVl Sz oy (San 5 o il 1l 0305 o) lT tslons (51 0l 035

1. Lagrange Multiplier
2. Breush & Pagan

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaidl sloCavlw g b ying s aolidas VA

LM.,)LAU.\_;.‘&,_;u;m)b%l,_.;),;\_?uwu_@?p,ﬁsgwtﬂﬁ;;,)y@b

.L&Lsa ¥7/¥AV
Al WY ol IS OMes st (Simnod il b g yilo .F Jguo
S1 S2 S3 S5
S1 N —/PAANY —/DFFAD ISALYY
S2 —/PAANY AVALEEEN +/NOAYYY —+/YFOVYA
S3 —o/OFYAD CA04rYY V/reeees VYV
S5 /NARTY —+/YFOVYA —/YV FFY V/oveens
el gl e

L ol arsa ko ,30 (ol pebaw 33 93- o 35 e (Sl e Sl w4 5L
a3 0058 on 050y O3 s 400 535 Dlojas Simas 35 e fon o 45 A3 0 \F/FF
il 45 b s dal 5 OLS b4 o oIS 5l i Lo ol aloay (Slads g $ 5 i 3l elic

s;...»‘ OJAT C_....»)A: _,1) Q)}&M}i“ w»u )‘ Jéb— 6\:: A;-?-Lsﬁ

WS e oo 931 328 Jgur

Alw.gl} U;LAJ,:J&:A . -
s Sl R
FY/VAF VYWY ~0/0FV 781" C
(#749) (¥/+%) f/47) (240
VRN /e D VA%
INF
(:/AY) /%) G/Y) (\/6Y)
AN — /200 /N0 Y U
(V/AF) (=Y/YY) V) /+v)
OV /A —+/*A¥ N
SBC
(Y/¥Y) (V%) (=Y/¥#) (V/3A)
—/YF4 —o/anY /'VF — /20N
LTG
(CAVARD) (=+/+V) (\V/A®) -\V/#%9)
—\/¥ov /OYF +/AB] iad
S40P
(=¥/09) (¥/¥N) \0/\F (\/fV)
ARVN AL /VFN —\$Y
S10RP
(/%) (/04) (F/44) (=V/V4)
VY /YA /48 A R?
Ve VA AN /A% R-squared
V/YF /A Y/ AR D-W

Azt oyl Sl J& s slael

RpEy @l:J sl

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

W e localw 3,Khac g wol ) &1 o7yt poy9 s b

oy guuds Y-Y—§
omly Sy e 1 SOl Sl U )55 & 5 s e LS ) g 5 BB S Joke 5557
Ca;‘\_f,-.:._ﬁw_;t,_;.\_uu_‘;;L;-.;wi,g\;.uT);ﬁas;,ﬁé,“;ﬂgJ;‘u}:)uém};
odenT s a2t b a8 Sl 0 i Slab i OIS 4 5 05,8 Jos amalo el s 5 Sy
Sl byl o8 5wl 6 S0 G £ rmen (ABl oo suan s 5 Jos |
L oS 5 5b el bl oy 6ty g (535 00 S 5 e 3T p g Sy 55
gs»;dowax..@@&\pu’t,~/mﬁ%&wﬁww&ﬁ@;w,&uzﬂ\;\
..\,,L“G.,JuxlM,;,T.,,,?44.w\?.\ﬁuvsa,fgém.ﬂﬁ@@&\;\

wuduysdbguﬁbgﬁ&ﬂ‘pw,;)p,pﬂfﬁ;mﬁb@uwu,;
ol o edas (1 aS A Codn 4 Al ol iliee oY 4 L Ll (ST e s 5L
Florl - galal pllss b 5l o) Saaleal 5 LYE ol 51 gaTs b laey § xS oslinl LYs
Y b 5 e 5 bl VIS L ol adeiio 35T 51 45 46, Kken .l 5287
53 sl 5 1l ml gl 0l p s 5 093 (LS p (e (65 e (3,13 iy Sy
G)l_&u.l_;)b)l_::é‘):ha}:e\fé)ii:)b{\..AiL»JJ.u&Lg;}acgjye\idﬁ‘){uuiﬁlf@e
a5 U LS, 8 554 0 b 2l g 55 1, 0T ol 0T Sl Gtes 457 Sl &g
Jﬂl_w‘)_!}c,_w‘u‘-ﬁMQM‘_;J{‘J{UJAK%JJd})C)BMGMTCM)Q@u
St 53 5l el 48T S D15 e 515 DL i b ) ite ) ST oS Ul Jte gl
sl 03 g3 Jas Slab I ) 3

ﬂk;‘ypjtw,;a;“;‘u.\_ﬁuwg;\;\w,w-W&»;@gu@,ﬂ,@w
b il 8l e e g i 1Bl (AT s g a8 Sl B opl 5 30l Dl IS
S 5 e 3L b ol 50y ey 503 Ao y3 Ve g 0T blie 53 bl o 2887 (5 00t
i (6 U A0l a8l G ) S5 oS Ll eyl Sk Kl oYL
T3 ol GLacSins g SUBL 2 55 (plem el Conl o pl Rl 055 o0
Al el ouaT 53 YU (glacSias g 5 ST Iy 53l

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaid glocaslow 5 b yingsy aolilas Y-

S 5 4% .0
3 8es 150055 E 5 ASTE L olal Gl e (5 AU (s Bn b aalllas !
b Ot 5 el ys (6l 5 s (bl GV &1L 5 g T ol OWS el
il e 25 e OT 1 Juole ol 5 35 O s (OFFY 1YM) sladLe

Bl 4Bl (U sl b erdtans oy o5 55 oS ol ) Sl (gl Bl 51—
SUR 5 OLS Jue 55 ;8 G b 5lames ol 5 odanl Cawsas OF (gl e abasly 5 Gt 0l 5o
338 o e Gk OIS 2l g 55 Gl ol (el 0ds T

433 OS5 ol ST W15 a5 (55 40 Sl s Bl 3 s ke —
S OT o Ml (S 55 Bl 1 ol ol sl axbls (62l b 528 5 Cong e 5 b by
s alaly 55 andllae ol 53 Bl ails L5555 Sl el b enitis dlal) o]0 (651
deg\ptpsM@owa.\ﬁTwm_@upﬁ.\ﬁ‘u.uTJ:G;,:L;uubut{@&ﬁO
Al e Rl T s (6l U 6,

ool b 08 US G pa el Colas g 53 0l o |y Jlisl glacsls , —
oS (9 eas 5l Cmlas g 53 Sk dyls Jslite galasl LT e oS cils O S W 5
3G A ol 0> Glib ol [ialS Coger 53 OT 51015 n 5 ails daT) oo 557 i
23 (e sl ;30 bl GLaVIS L oaT sty s 4y o 5 L 23 g5 e3lizal ks
éﬁqﬁiﬁ}osﬁgm.u&)}.pqdblbﬁdbliM:@delﬁa)bémT};J&.&ﬂK
el 03 g3 dmaler AeT 5 05 &

laaia oS 5 (s slaaia Jlo el ) dle il J¥5 4 s ol —
slaay pa AL ails .\,Tp@,',:ﬁ‘_;.\;uug.uu)ﬂuﬁqoﬁ@uu o) G)'_,JjL;"J):
S S8 (gl U EalS 4 Ll e byl gl s oledl el s b b n 5l b 5l ss
33 0lil gl pU S2alS g 534S Sl 0T ol sk ol e (VWVE G 5 5 6y 50D
,dﬁvﬂuu,;@uuuujplgSd,yQLMggowboTw&;a.uTcMw@Lsggu
b r Sl el s IS

3 s e Ol 1y Slab DIy oV Sl 5 e ST T ol ol 3l oy ¥ g —

Iy 2alST (61l ol o 21500 o5 e 5 i o131 (GleT 5 g a2 & ol 55 )

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

N e ol 3, Shac g wol ) &1 sy o y9 sl

NN S (WP SCRI S E it I PARUCHY I NSRS PO A AT g

BSeh o e 6l Ul SRl G )l S8 84S Lae cpl eyl Slab

Ololgidy 6151
she ALl 1) Folm Gao 5 adllls ol glaasl 4 4 5 L

iy F 5 RS s el ealaml gl 555 5 (el ala 05 gl 3gutoee b Ll 5 0 g —
SIS a5 i 5l 3h5le 0,3 i G b 5l 55 ladaaT s & Odisn DU Ky
el Gl o b ol 5l s ol pldl oy 5 5 5 2alS w4 e 5 5 Sl 1 el
2555 55 ST 5 J S LT A Gl (il 058 e Gl (S &7 ey bl Sl
e 5101l sbal o ast 5345 80 0 Slalllas & 57 L st b 3o e (g0l
SOYVA) gsde 5 SloeaS C(VWAP) (LS 0315 5 5 covano s pinr Low 5 45 5 ) 5o Slalllan
ol el S b e Doty 5 Sadle 3 g3l b e 5 ST OPVE) b I
O 2alS G b ol 3l 5ss A5 Rl s ealassl Al jladie) U150 py 5 28I
Aol adls gysly Slib

e U 0T o b 5l L5 e a3 & Sl ool o e 51 (G lyL stls , —
LT )3eS CLacSas Caadss |y 2515 5 laailyb Ll 5 oo S g il axils (6l 50 2alS
Iy ol Ollgad 355 (63baml diuss ahwsas S s 487 ol 0T 5 5l 5 LS ol amalo-
ol glialy 55 65,80 5o Ll @i Catls ey 5 wosllasl JBT Sud talS Sy
s Ll sbasl s 1y lodijle Jii 545 4l

5 Oyl (S e s dr 5 aden G cmwlin ol 5 3BT L s 555 00 sl —
i 8y LS (o gt i IS e G 53 ) (3laa; g5zl Sl
5 IS 5 ot 5355 5 ST (gLab pilse by (ST sba el DU G b I o s
390 Jee g rl.\é\ S0 Jials

Iy gl s ‘_;jlﬂuuul_{u_a.k;u&Y;gspduwp&,xp%wud,;—
33,5 6l 2alS ot St g g slime 4Tl 0T S 5llasl ¢ olal gl t5nS e
(e e Sl Gl sas e (131 5 4SS L s s ol 358 0 40 5

.gﬁfg,yM,;G;):;ﬁ,gu._-,zh,u_l);u.\g):d:i\;m@u;s\m,

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

£ ojloss golaid locavlw 5 b yingsy aolilas YV

&b

csobats] Olidoed alows (011 55 AT 5o w5 O slasil sla e i JIM COYVE) uelow! (5 5gig:!
Ol 5 sl BV o)lad

¢S gy o3kl L Ol €5 w55 53 S 005 51 08T OYAY) (a9 st 4398
Ol 80 oles

MOl 53 T3 w55 53kl e slainl 3B CIYVA) O g0 536 9 dacma e (Suns!
(5bkat] Dlido) almn AT w55 5 B p Jia Gl ST COFAY) (S5 4015 9 Vg <2958
Okl 5 5le DA oyled

lo (o ¢ gy g oK1 Al b IS MO (Ol i3 e 5 s e oy OYVA) e o9ty
wolidas 010 3 WTos mig g i S Ts S )" COYAD) JUSH o e 3 Losude 03032
3150 W olad (elais/oliy ingy ole

g g ol e AT w5 5 gobasl L) BT COYVY) iz § e 9 Sgrn (M 03050
il 5 e VY 5) 0 (slaelad

(AU sl aslidas MO ) 55 AT s @5 2 O Glaale B ((IYAVG e § 5 @0 00
lg OF ol

Malle AL Ol slasl s T w55 5 Jelse g OFR0) (gl muibitesto 9 495 gt s
Okl 5 5lg Ve osled ol doliiag

ST ol oy o g Sl ales "D ) 53 LaT 5 255 2@l NS Jul 2" IYVP) Lo e ( LS s ke
313 0 B o5l ¢ b sl o p aolinle " 5387 53 2T53 w55 5 05 4 Jlard (6 VYY) (e o5 R
5kt ol tolilias MOIp) 53 AThs w55 s BLLIM (1FAY) (5l S 9 iz g (5
Olwls YAF ol

Okl Y ol o olatmf oy aoliluas 01 51 55 AT 53 (5 ol pb 5 8" ((VWAQ) 39,50 cigi 360k

Alan Blinder & Moward Esaki (1978), "Macroeconomic Activity and Income Distribution in
the Postwar United States", The Review of Economics and Statistics, Vol. 60, November.
Ales, Bulir (1988), "Income Inequality: Does Inflation Matter?", IMF Working Paper.
Frederick Nixson & Frederick Nixson (2005), "Privatization, Income Distribution and
Poverty: the Mongolian Experience", University of Manchester, January.

Blejer, M. L. & 1. Guerrero (1990), "The Impact of Macroeconomic Policies on Income
Distribution: An Empirical Study of the Philippines", Review of Economics and Statistics,
Vol. 72, No. 3, PP. 414-23.

Blank, R. M. & A. S. Blinder (1986), Macroeconomics, Income Distribution and Poverty,
In S. Danziger & D. Weinberg (eds) Fighting Poverty, Harvard University Press,
Cambridge.

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

Downloaded from gjerp.ir at 0:10 +0430 on Thursday September 12th 2019

Y ol locanliw 3, Shac g wol ) &1 sy poye sl

Bulir, A. & A. M. Gulde (1995), "Inflation and Income Distribution — Further Evidence
on Empirical Links", IMF Working Papers, No. 95/86, Washington, International
Monetary Fund.

Easterly, W. & S. Fischer (2000), "Inflation and the Poor", Journal of Money, Credit and Banking,
Vol. 33, No. 2.

Galli, R. & R. Hoeven (2001), "Is Inflation Bad for Income Inequality: The Importance of
the Initial Rate of Inflation", Employment Paper, No. 2001/29, ILO.

Jeffry Cole & Christopher Towe (1996), "Income Distribution and Macroeconomic
Performance in the United States", IMF Working Paper.

Kuzentes (1995), "Economic Growth and Income Inequality", American Economic Review,
Vol. 45, May.

Nolan, B. (1988), "Macroeconomic Conditions and the Size Distribution of Income:
Evidence from the United Kingdom", Journal of Post Keynesian Economics, Vol. 11,
No. 2, PP. 196-221.

Romer, C. D. & D. H. Romer (1998), "Monetary Policy and the Well-Being of the Poor",
NBER Working Paper, No. 6793, Cambridge, National Bureau of Economic Research.

www.edub.ir ol pt ¥l Sl



http://qjerp.ir/article-1-127-fa.html

6T0Z U1ZT Jaquiardas Aepsinyl Uuo OSi0+ 0T:0 e Jrdialb wouy papeojumoq

*

JOP) {FPEK <1 T

%

www.edub.ir



http://qjerp.ir/article-1-127-fa.html

