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1 .b�8�
 �����&  

3�N�>* )	�.Q 	]�  )� �� �N�+  T�L�  ������ :��	� �� 3��Q 2�� �� c'�� ) 3N)� !��G�Q� !�K  ) �K
���4�� !�K���>  :  3N)� !	�5 O����	?.  

  

1-1 .��)�P  "���J �)"� #��	9J& #�%  
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3�� !��G�Q� .:  ����� �� ��G�Q� �� ���� ��E) :S	 �� :��� �� 3�� 2�� (	@�� ��54��   �
� ) 4
��   ��
B
��	]� �4�/ (: ��/ t�q��� ! 3�� ��	� Z�0�� �� Z4  2�� .  4
��0� 3N)� �� 3�� 4+�>  	���� Z4  2��

      ����� �� ��
G�Q� (:S	 �
� 3
�� 8 (3
N)� 4�
�� ��� ���< �� �A (4K4� ��' �� �� �.'�4  3�9�
�	� 4K��' .��	]� (	'�)� 2�� �� 3�� �4� v	1  c�	9 3�� -�� �� OK !	@�� ! .3N)� :�>� �� �K  !�E
!��� 3�� ��:�� �� 4���� c�	9 3�� e� (�4� �� 4�K��' 3<	* :�9��  �� :�Q) ) 4�K4� 3�� �� �� �K

:  ����K (4��	� ��J� ��4Q 4�K� [��M*� �� 8 ) 4��� �;9 �� 8 4�K��'.  
:  ��� :.�/ t��=� -�=��	� �>��� 3N)� ��E) �� �����) :/���E� ) !��G�Q� �d�,� �� 4K� �	51 

:���� [+� �� 3�� 3N)� 2�� ��� � ��=�� (�K   ��
E) )4� ) 3�� �>��� 	 � �� �K���� ��	+��� 3�E !�
3N)� 2�� :5D�) �� �K 3��� 2J�  �>��� Z�9 �� !�K���� 3*	��? ) �d�,� (��' z�' !�K.  

  

2-1 .���0 �% E>&(�& #�%���P
 " �)"� #��D  

���4�� y,� �� :  (3N)� ! c'�� ���    '�
� ��
�� )� �
� �� �Kc    c'�
� ) a
.1  !�
K    :0
�� !�
K
O��+� :  ��	Q :��	� ���  e� 	K (	�� �� �� �	� !4�� �	�5.  

- ���0 c�L
 #�%  

�� �� : CQ� ���4�� a.1  c'�� ���/ :��	� �� 3N)� ! :  ��*	5 ��	Q �E�� ���  �K 	�]� (��� : u��q 
���MK �� ���MK (3N)� `� !   �
E��� (:
�N)� [q� :*	G  !�K  : �
�/ !     ) :��
�N�  !�K4
 8�� (3
N)�

�E��� `L�;� 3�� :���N�  4 8�� ) 3N)� : ��/ !.  
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J� Z�9 	K ��

:  I��	� �� �E�� �� -CQ� 2�� ) 4���K 3N)� �� m��	  !�� 8 -CQ� ��   4�
��� 	�|�  � � Z�B �� 4�����
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E�� �
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- ���0 <$�� #�%  

c'�� c'�� (:0�� !�K :  OK�	* 	@�K)D? !�	� �� ����+  �J � �� 4���K :��K 4��)8 .  F
��	� 2�4�
�0�E �� !��G�Q� ` �/ e� �� �N�>* �� !	@�� !3 :  ��	Q H��Q ���  !��G�Q� !�K  �� �E�� �� �wN �4�	�5

c'�� T�� 2�� a��1�  c'�
� ���  �� 	���� _�L�� �� � ��� �� (:��	� ���  T�L�  �� �K    :0
�� !�
K
���4�� :  ��'��	? (���� !	���� 3� ��/ �� 3N)� ! ���.  
UN� ( :.  cN�'�� 4�N�� �� : ��/ u��q  30��):.'�� �� :(�� :J�  ���4
�� ���  �� 	0�>  ��+�+,�  !

�>N�1  (c'�� 2�� !�	� 3N)� 	�5�) !1 3�� . ) �J�	 8 (:��?)�� ���� 4�A �� �� : ��/ [q� 4�� !)
 	Q �� 2?��19 2��>� !)	�� ) ���� ��	Q :��	� ���     cN�
'�� 4
�N�� �� : ��/ u��q  30�� �� �4���

� ��� !��G�Q� ) :���� ` ��/ F�9	� �� :. :  �=��� ) ���� �	�5 :»  (��
G�Q� �� ���	� 4 8�� 4�� ��
���4�� :  [��M*� M�� : ��/ [q� :0�� ! 4���«  .  
t (��� 	� 30��  :.  cN�'�� 4�N�� �� :�N)� !��w5):.'�� �� :(  �
� �� c'�� 2�� ��� H��� ) ���?

:  ��	E  ���»Z4  �>��� !�K : ��/ u��q  4�� ! (3���� . Z4  2�� ��:  ���/ 2��A  �� �� ���
��N)� `9�	  �>��� ) 4�� ! ���MK (: ��/ [q� �� 3�� �4K��  `��Q (!��G�Q� !  ��G�Q� :����	�� !�K

 O�
��� (��� 4���             	��
� ) 3
��	� ) O�
.>� (���	
+  ) 2����
Q (:�
��4�� O�
��� (`
+� ) `
�9 !�
K
��� 	� ��� 	� �� !��w5 :  2� s� �� :����� ! 4�� .)� ��  ��� 	
� �
� 3N)� (�>��� `9�	  I��   ) !��w
5
�L	/ ��� 	� !�Kd�� ! :  � ��� !� 4K� .  ��� 	
� ��
� 2��      ��� 	
� 4
�� `
�J  (3
N)� !��w
5   !��w
5

3�� :<�G' .��)� Z�B �� �� 3�� �4�+/ 2�� 	� ��	@��  ��� 	� `� 30�� (�>��� !  4�N�� �� !��w5
��� 	� 30�� ) [��M*� :.  cN�'��  !��w5:  [K�� :.  cN�'�� 4�N�� �� : ��/ [q� 4��� .  2��	��
��

�� c'�� 2�� �� ���;��� ���4�� ���/  4��� ) ��� ��,N !��G�Q� ���'�� ) I��	� �� �E�� �� 4��� 3N)� !
��� 	� 	 � �� 3N)� [+� �� �	� :��	� 3�� h��	? ���4�� �A �� !��w5.  
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3�N�>* ���Q (: ��/ !d�� 4�N�� 4���  !��G�Q� U.�q  !�K  ���� ��P9 �> �E ��G�Q� 3�	�4  ) !��w5

�E��� �� :��� !���� cq�  ����J � ) V�4K� �� ��>�� 2�� �� -�4�	K ��    ���
0/ �
� �� 4���K 3N)� !
3���� (	@�� N)� !�K:  H�J>�� ) Z��/� �E��� �� 3  :
  `�N� 2�� �� ) 4���    �
� �� �
E��� ��
�   ��
�/

3�N�>* !�	� :��' c'��  �E��� 30�� ) 3���� 3N)� !�K): ��/ �� `� (     �� :
.  cN�
'�� 4
�N�� �
�
���4�� !�	� :0���  c'�� �	� :*	>  3N)� !.  

� (�E��� !	�� 30��  :.  cN�'�� 4�N�� �� 3N)� !) ��:.'�� :(  �
E��� !	
�� 30��    �
� 3
N)� !
:  (3�� :.  cN�'�� 4�N�� 	� :���N�  4 8�� ) �E��� `L�;� ��K �� :.  cN�'�� 4�N�� �� 4����   ��
�/

���4�� !�	� F���  :G'��  �	
�5 ��	Q 	]�4  3N)� ! .    �
1��� 3
��K� M
�� 8 `
�N�    !�K4
 8�� 2�
� !
�E��� ) :���N�   �	�� �3�� 3N)� : ��/ !���MK �����A 	5� (e���^� :��0  �� a��1   `,  �� 3N)� !�K

��� ���)8	� ���� :J��� -�]� �� ��	+��� `�0Q �� (��0�/� 2� s� :���N�  !�K4 8�� .�� �	��   H�
�9 `�N�
��� 	� ��0�  (��� 4K��' !���� : ��� ��	g� !���� (Z�? O=9 [��M*� (�	�� �	� [K�� �� 30�� !��w5

�� 	g� :N)�E��� 3���� �� : � �� ����  ! �� (3��� 4K��' ��	�K ON�� ) 	��� F��	   : ��� ��	g� �� 	�
\)� 	��� 3�� �	�� �� ��0�/� 2� s� !�K .:�� 2� s� ���N�  a�	B �� I+* �E��� �  ���� �� � �   ) ��
�

�4�/ ��@��E (:�;� !�K4 8��  30�� c'�� (2��	���� ) ���� �E��� 2� s� �� !�   4
 8�� ) �
E��� `L�;�
:�� :.  cN�'�� 4�N�� 	� :���N�  ���4�� !�	� :��' c'�� 4���� 4��� 3N)� !.  

� (`� Z�|��� �� : ��/ Z�|��� 30�� :c'�� Z�9 �� �� ���4�� !�	� �� :��K   (4
� ��	��	� 3N)� !
c'��  :N�? 49�) 8 !�ME� �� 4���� :��K):N��� (����� :  � � (4�� ��4�� ���� �� �� 3N)� !  !)	�� ��,N

�� :�����         �� `
� Z�|�
�� �
� : �
�/ Z�|�
�� 30
�� ) ��� ��	
Q 	]�4  :�N)� [q� �� �4� ��*	5 ���
�� ���4�� ���/ :  F��	� 2�4� (�	� ��4�.Q 3N)� !       :
�N)� [
q� �� ��
� !)	
�� ��4
>� :��	� �� ���

���4�� ) ��'��	? �� �� 3N)� ! Z�|��� ) -�9��� ��,N    y
,� ���
  8 -4/ �� ) :�N)� [q� �� ��� !)	��
��� ��	Q.  

c'�� �� !�K �� �4� ��*	5 ��� ���4�� ���/         !	
 � o�	K�
x -�4
�	K [��M
5 ) ���
� T�
��  3
N)� !
�+�.� 3�� ���� !��G�Q� ���'�� ) I��	� �� �E�� �� �� ���� !� .  �
�K �
 �       (4
� ���
�� oC0
Q �
� ��
B

 [�? 2�� �� 4��� c'����� � �4�	�5	��� �� ��� t�q��� :�K7 ! ��.� ! 3�N�>* !  3N)� !��G�Q� !�K
4���.  

��J� ���MK ���  �� �� :��  ! ���MK ��8 �� 3�� 2�� (�	�5 ��	Q 	]�4  4��� 3N)� !�K   �� 3
N)� !�K
3'��	? �� 4��� ���MK �� �� 8 �� 3*	5 	]��� :N�+��� !�K �	� u��' 3N)� !�K . 2�� �A 	5�O��+�   (!4
��

O��+� e�  3
'��	? �	� ���) �� ��� 4+�>  ��	@��  :N) (3�� !��4���9 o�*	< !4��    �� :N�
+��� !�
K
���MK `� �|N�0  F0� (3N)� !�K ���4�� 4� M� 8 :  3N)� ! ��� .���MK �� :�� � (:���0/ ��  3N)� !�K

���4�� :  !	�5 3'��	? (��� ��� u��' 4��� :N�+��� !�K .��K�0��,  �� ��� 4+�>  !) 2��   ���4
�� !  !
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26  

�� (3N)�  :>Q�) 	���+  �� �N�+  2�� �� (����� 2�� �� ) ���� _�E	� :��� 	���+  	� :>Q�) 	���+  �	� ���
3�� �4� ���;���) . (O�+ ��?1378(  

  

2 .E(0 ����& ��P)�L
 �� #�"�
 # <�$J  

1-2 .<��&� ��P)�L
  

 ��� ��' ��+�+,� �� :E	5  Z�
� :
B �� �� ���   !�
K1974-1980      [K�
� F
E�  :
�N)� u��
q 
3�� �4��	5 4 8�� !	��	��� . 2�)	?)1375 ( 3N)� :���N�  !�K4 8�� ) u��q  �� ��� ��� ����� 2�� ��

3�� ����4� :0���  :>���� ��g8 . ����)1384 (3���� :��	� �� ��� � �� 3N)� !�K    ) 	
+* �
� ����0  !
���E� !	��	��� �4��� ��' :/���E� 3N�4/ ) 4�� 3���� e� !�	E� !�	� 3N)� !) 	]� �� ) 3'��	? :/

�� ��' )�� �� -�d ��9C<� �� (��)8 ��E) 3���� (t�' :��	�J9 ���>  H���	� 4����� �� !�,�   ) �
K
� ��	� ���w@� �	E� ���  �� ��' !�K . �5	�  ) !4�9�)1384 (    3
���� 	�gs
� :
��	� �
�   
>� !�
K `�4

 \)� �� 4 8�� b���� ���'�� 	� !��G�Q�MLE 8 ����� ) ��'��	? ����K�� )       4
�� �
� ��
� 2
�� �
K
���N�  [��M*� (3N)� u��q  [��M*� (!��G�Q�  3
��Q 4�� ) 30p  	�gs� �K       	
� :
;�  	
g� !��
J�� ) �
K

3�� ����� 4 8�� b���� ���'�� . !������)1376 (���MK �� 4��� �=��� 2�� �� M��    ) -��
� (:
�N)� !�K
g� :���N�  !�K4 8�� `�3�� ����� !	��	��� _1� 	� :���M*� 	.  

  

2-2 .<A��� ��P)�L
  

2����  ) ��@����1 )1975 (3���� ) ���	� 4 8�� �� �=��� 2�� �� �1��� 3N)� :����9 !�K   :
;�  !
3�� ����� 4 8�� b���� �� .Z�	�2 )1997 ( ���/ �� :�K)D?»    4
 8�� b
���� 	
� C� !�K	�|�  ���@A

4���K ��w5	g� «��:  ��� )� ����� �� ��� -�=  �
��MK (-��� _1� �� 4K�      ��� �	
� _1
� (:
�N)� !�
K
:� 4 8�� b���� 	� :>Q�) ��� 	� �	� ) 4�� �	� `��+  �� ) ��>       �4
� !	��	��
� [K�
� �
� 	=�  !��w5

3�� .���N)3  �� 4 8�� !	��	��� :��	� ��OECD ��)� ��  !)2000-1967 (3'��	? .  �
� �	� :? !)
g�3���� 	 ���MK ) :�N)� !�K 3��K���� 	@�� �� 	��� �J�	 8 �� !	��	��� 	� 3N)� :/���E� !�K.  

b�E [K)D? 	p�� �� �� 3�� 8 	@���� ���w  FN�1  !4�� ���MK 	g� �K   	
� !��J�� ) -��� (3N)� !�K
3�� ����� 30p  	g� !��G�Q� 4�� ) ���� :;�  4 8�� b���� .   0
�� �� 	
L�9 a
�+,� ��   u��
q  `
� 3

 �� 3N)�GDP �� ���4�� c'�� ���/ �� :��E F�	L �� ) �4� ���;��� 3N)� !     b
���� c'�
� ��
�/
���4�� 	�gs� :��	� V4K ) 3�� �4� ���;��� 4 8�� 3�� 4 8�� b���� 	� 3N)� !.  

  

3 .
/'�<  ' 9-� g�5(�M�  "N(D  
/	/ . ��  �/ 
/�=��	 /�-  .�5  

�� ��>N�1  �� �E�� ��    2
�� �� �4
� -�
=�� ��>N�1  H���	� 2����K ) ���� u��' ) `'�� �� �4� -�=
�� Z4  !�K	�|�  a�+,� :  :*	>  	�� ���< 4���.  

  

  
1. Bourgigan and Morrison     2. Sarel    3. Volscho   
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UN� ( :��E F�	L(Gini) :c'�� �� :J�   :
�,�  2�� 39��  �� 3�� 	��	� �� 3�� 4 8�� b���� !�K
y.p  	1Q ) M���N.  

t (���4��  3N)� !(GS) : u��q  30��     :
.'�� cN�
'�� 4
�N�� �
� 3
N)� : ��/)(
GDP

G
  c'�
� (

���4�� ! 3�� 3N)�.  

u (-��� �	�)(P& ::*	G  �� 4' ) �Kd�� !��� c'�� 4�� �	�(CPI) 1 3��.  

� (!��G�Q� 4��)( PDG & : :>Q�) :.'�� cN�'�� 4�N�� 4�� �	�)��d�� 	��|� 4<��  !GDP (3��.  
 ���;�
�� ���  !�K	�|�  �� m��	  �� 8   �
� a
�+,� !        o�
<�Gq  :�
�� M
��	  �� �
� ��d�
� ���
<
� ��N�� ) !M�	  e��� !��G�Q� !�K	5��� b�E �� 8 M�	  !�� 8 !  ��)4
,  ) 3�� �4� !�)8   :��
 � !

 ���;��� ��� )1390- 1358 (3��.2  

  

1-3 . <�����	9J& ;(
 " 1��� +"�) � ��%�VAR(  

M��� I��� !���	� ���	5���' !��N)4� 3 Z�� ��  !�K1972 (1980  )1982  �
�    :��M@��
E ��
�/
C� !�K�@N� !�	� OK �d��>  ��@��� \)� �� :=�� 4��	5 :*	>  � � .    (F
�Q� �	
J�)� 2
�� [��4�?

OK ��� �4� ���) :=����G�Q� :��� !��N)4�  �� �� 3�� ���� :����+��� �� � � . H���N 4��+/ H��� 	�
/ ���]��� ��E) �	* �� ):  :�C+  I
' -�@�K �� �� ��� ��� ���  :
�       ��
�*� 	
��|� ) :
���� !�
K

3����       :
  	
��|� \�q�
�� ) 4��
��� ��
0g�� !��
�*� !�K	� ���? 	��� (���w5     !�
K�@N� �w
N �4��
�
:�� �� !���'�� [�? !�	� ��� ���� ���;��� :���� ��	��|� :���.  

)� _�	G� �� (!���	� ���	5���' !�K�@N� ������� !���'�� I��   !�
K	�|�  ��  :�./ I��)� �� �4 
�� �3��� !���� �@N�            `
 ��/ �
� :
>Q�) !�
��� �	
J.�/ �� :
+�Q� ) `
 �� ��
/CB� �
� :��
 � �� �D�)

2��>� �4��� ���	5���' !�@N� �� `��� (4��0� 3�� �� �@N� ! t���E� !���	�  3
�� 	�w?�� .   H�
�� 	
�
 : ��/ Z4 VAR :  �� Z4  �� ��� ��� `�J�� 	�� ���<.  

 ���	�y  �4��	5 ��,N Z4  �� �� ���� 	�� 	�|�  ���A ` �� 4��:  

),,,( PDGPGSGiniy &&=  
 ���	� 2���� �� Z�9y  !�@N� FN�Q ��VAR 3��� O�K��':  

∑
=

− ε+ϕ+ϕ=
4

1
1

i
tti yy

o  

  

  
1. Consumer Price Index 

2 .��)4,  2�� t�q��� ���4�� �� ���� `�N� 2�� �� 	���� :�� � ! O��� :��	� tC+�� �� 4>� �� 3N)� !.  
3. Sims 
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 �� `0Q���	5���' Z4  2��q� �4��� 3�� -�d !���	�  �� a�+,� ���;��� ���  !�K	�|�  -��� :���� 
�;Q) ��4>� n�� ) O��� :������ ��� 2��>� 	0�>  !�K���>  H��� 	� ����� !�K.  

�� ����� �� ���;��� �� 3�� �4� :>� [K)D? 2�� ��      n
J/ b
���� I
��� �4
 8 3
��    ) :
�8 `
�>N�
��M=�  !OK Z4  2����K ) n�����) :����? �	J.�/ :��	� �� ����K�� :>�E ����� !�K   I
��)� ) �4 

��� ��'��	? �K	�|�  �4 4�.�.  
  

"����  "��(F1   ��  .�5(�M�   

�� �� ��]�    �
� :����  :��	� ) �K	�|�  :������ �� 30�� 4��� �4��� (!���	� ���	5���' Z4  !	�5���
� �K	�|�  :���� ��O����� -�4Q .���� �� :J�   �
 �8 2�	
�         �
 �8 (�
K	�|�  :��
�� �� �
� :��
��  3
�E �
K  

:J��- 	N�*2 O��>� 3�� ��*��.  
  

 �'�, -1 ."��/ ]'� F "����  �- !? r���� - ���D) (H-N �5(�M�  sd� �/ �N��  

(�M�    �� ?ADFO  
"�	(<F (�/�l   

1%  5%  10%  

Gini 49/2-  73/3-  99/2-  63/2-  
GS 25/3-  67/3-  96/2-  62/2-  

P&  05/3-  67/3-  96/2-  62/2-  

PDG &  12/2-  71/3-  98/2-  62/2-  
 t8j : ��*�� a�+,� !�K  
  

  �'�, -2 ."��/ �- !? r����- ���D) (H-N �5(�M�  �'	 4)(  JP�=) �/ �N��  

(�M�    �� ?ADFO 
"�	(<F (�/�l   

1%  5%  10%  

Gini 11/6-  71/3-  98/2-  62/2-  
GS 02/6-  67/3-  96/2-  62/2-  

P&  39/5-  68/3-  97/2-  62/2-  

PDG &  65/5-  71/3-  98/2-  62/2-  
  t8j : ��*�� a�+,� !�K  

  

  
1. Stationary     2. Adjustment Dickey- Fuller  
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 Z)�4E �� �E�� ��)1 ( ))2 (:  �4K��  `L�;� ��� e� �� ��* !�K	�|�  �� ���  :�d�� _1� �� !	�5
4���K ���  ����B� �E�� ��.  

  

=I' /	�D) A��D) 0��F .�5  

 Z4  e� ��VAR �;Q) c�q��    �	
� `
<�9 ����B� ���� �� 3�� �����'	� !���� 3��K� �� ����� !
�1' �C�E ��1 4���K ���� �� e��C� ���L	*.2  

�;Q) 2��>� 3�E ��]�  2�4�     M����
� ��
�>  �
��K :;.�q  !�K���>  �� (����� !(SC)  e
�S��8 (
(AIC) 2�S�� ��9 ((HQ) :  ���;��� ��� . H��� 	����? 	� ) 	�� Z)4E ��0��,  !  !�K���>  : ���

�;Q) ��4>� ��* ! 3�� e� �����)( 1=K. 

  

�'�,-3 .=I' A��D)  .-1H	 .	(F 0��F .VAR  

=I'   Y�o�3? ���D (ALC)  �)�	-� ���D (SC)  A�o-3 ��0; ���D (HQ) 

0  14/11  33/11  20/11  
1  *79/9  *73/10  *08/10  
2  77/9  46/11 30/10 

t8j : a�+,� �����  

* �;Q) 	@���� ����� 3 C/ 3�� 	]����  ���>  H��� 	� ����� !.  

  

��  A��_)  .�5VAR 

Z4   !�KVAR     �
;Q) ��4
>� 2�
�>� ) :��
��  :��	� �� n? �� `0Q [q� �� �4� :9�	B    �
� (�
���� !
-	� �� ���;���  ��M*�Eviews :  ��)8	�   Z4
  2��q� �� `<�9 ����� (O���VAR  �
�    Z)4
E ���
<)4 (

3��.  
  

  

  
1. Error Terms 

2 .�>N�1  !�	� � 	���� !.W . (:��	=51376.  
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30  

    �'�,-4 . ��  A��_) r����VAR  

P&  PDG &  GS Gini    
71/30-  03/106-  6/13-  85/0  

)( 1−Gini  
)47/70(  )7/47(  )02/10(  )09/0(  

95/1-  418/0  426/0  0001/0  
)( 1−GS  

)28/1(  )86/0(  )18/0(  )001/0(  
43/0-  244/0  021/0-  0005/0  

)( 1−PDG &  )30/0(  )204/0(  )04/0(  )0004/0(  
29/0  141/0  039/0-  0002/0-  

)( 1−P&  )28/0(  )136/0(  )028/0(  )0002/0(  
85/40  11/44  3/10  064/0  

C  )23/34(  )17/23(  )8/4(  )04/0(  
36/0  42/0  39/0  83/0  squaredR −  

  

B�% pF	-) "�? J�DH	1 )u��2 ' F(P(  

 !�@N� !�K�	���� �� :J�VAR �� �� �.��)  �@N� !�K	�|�  [���) :��	� (4� ���;��� �	@�� ) M��� !
W�� �� 30�� �� !�K   `J
� �� 3�� �K	�|�  �� e� 	K �� �4 8 ��E))1 ( n
J/     4
 8�� b
���� `
�>N�

 !�K	�|�  �� W�� ���>  V�	,�� e� �� 30��GS (P& )PDG & :  ��� �� 4K� .��K   �� �
� ���5
 `J�)1 (:  �4K��  ���4�� �� W�� e� 	g� ���  3N)� ���4�� �� ���>  V�	,�� e� !) 3N)� u��q  O��

:.'�� cN�'�� 4�N�� ��(:  !	��	��� [��M*� y/�� ( Z�� �� ) ��� :  ��' u)� �� -���A !�K  n�� ) 4��
��)� �� :  [K�� !4>� !�K 4��� Z�� �� �J��� �� :  �	�  4>� �� OK�M��? !�K  ��
� .    e
� �	
� ���) �
�

       :
  !	��	��
� [��M
*� y
/�� 4
>� �
� -)� Z�
� �� ) !	��	��� [K�� y/�� �4��� -��� �	� 	� W��  ��
� .
���4�� �� W�� e� 	g� 2����K      [��M
*� y
/�� Z�
� �
� �4  �� !��G�Q� 4�� 	� ���>  V�	,�� e� !

:  !	��	��� ���� 8 �� n? ) � :  [K�� �� !	��	��� ���4� 4K�.  

  

  
1. Impulse Response Function 
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J��-1 .B�% pF	-) "��H-� (F "0�4  J�DH	  

  
  

��&) "F��!�	 B����	' .1  

��M=� Z4  	@�� ��M�� n�����) !  !�KVAR   ��
��� :��
��? �	J.�/ :��	� 3�E   3
�� �4
  .   e
�� �
�
��M=� :� O�� n�����) !  ����) W�� `��+  �� 	�|�  	K :��0g   2�
�>� �
@N� 	@�� !�K	�|�  �� e� 	K ��

:  ���.  
          �
�M=� �� 4
 8�� !	��	��
� �� :
��	� ���
  !�
K	�|�  �� e
� 	
K �) 2�
�>� !�	
� F��	� 2�4�  !

n�����) 3�� �4� ���;��� �K .    `J
� a
0B ���
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Income distribution and income inequality are the most important 
issues in the field of public economics and development that have been 
noticed by governments and policy makers in various countries. On the 
other hand, viewpoints about government’s role in economic 
development, increased. The aim of this study is to evaluate the effect 
of government size on income distribution in Iran. So we try to use 
vector autoregressive model that contain income distribution and 
government size and other important macro variables that affect income 
distribution such as economic growth and inflation rate. In this study 
data over 1358-1390 for model estimation have used. The results 
shown that increasing in government size, inflation rate and economic 
growth have a negative effect on income distribution. So the 
government should give its economics roles to private sector focus on 
monitoring roles. 
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