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1. Crowding Out
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1. Error Correction Model
2. Stationary
3. Augmented Dickey Fuller
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1. Integrated
2. Auto Regressive Distributed Lag
3.Schwartz


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

VF ojlais golaid] clocaslow 5 b ing sy aolilas YYe

(ARDL) Jao o gulii Y Jyur

s it LelT Solobas 0 55T e
C \7AM: Sy Lrs o
LGy I M54 Slslias
LnR Jave Jeay e
LnN o Ry Jisbias
LnY NS —\/are Slalas
LNYes TARRYS y/vyva Slsliae
LnOIL vy ¥/ 54 Slsliss
LnOIL¢q -y -v/Y.Aq Slslias
dummi — [y -Y/5A¢- Slsliss

R?=./44  F=(./---n$v#¢  Durbin's h-statistic=./41022[.682]

058 -1 _

. }.ﬂ:u: 5 @b Ja-i.a

13 8 3 0sasT 350 5 aed b Sl slazel b 5 Cd L3 Jube

o
M, = Z h:—1 =0
i—1 (V)

:f-jr.x.pjilf,maw;@\(InG@\):)m\nguwj%\ﬂ(i}' LQTJJ‘xf

o,_ﬂjTa,uTw;Q_i\oy;T@ﬁ.;,;gs_{i;\;sw,,ztwgwuwgﬁbf

:J.AT Cwdds Jﬂ) Q)}-ﬁfb
W)

09 —5.33


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

W ol olaid] 0 ogac gylRo (bgy oy Sl

(s Lo 5 0l Bl Sl e olae las i 51 Slowbes oyl ol Gllas 58 &S T

3 e 41y o kte oy Cokankty dlaly 3 g5 5 3550 35 o 4 p ool S )5 a5 53Y g
A8 4 Sl o 0l 11 (1) gk 55 kel alaly ol e S ol s (VAR ( 2825)
QTJ_:JJASC_,_M:})\:MM)JQOCLM):LHRW%JJ&:J)Tj%\FQﬁ:}&@AE}W
5 00plabaml ys Igs amrs g 53 (i85 SladaT s (Vb g a5 L S 55 0 a5 D0 2l 4
= olsbime 31 SUL sladeT s DU 6 2 slaaTys 350 o olmn nl 55 g i SIS
S S Sl YAV il S 7 plome (T s 5iST o (M6 S 33 - e i

ML@()ﬁJAT}JQWd)JC)WQJ}:&Sﬂ

Ol 2 P Jolge 9 Cdgd g ybko o ooaily alaly cross gulis ¥ Jgus

e S o leT (4ep 33 400 labl) ames
InR g Jre g
Iny \TAM; /a4y Slslae
InOIL i2d v/.x Slslias
InN -\/a. —Y/55A0 Slslae
S s sl

SYolo (SUb S Oe03T
a3 3 (aniS SLa0 3T plonil (55 (S84 5 b O § ) 355 ke (pnadnd 53 g 35150 51 (S
Wl 0 1 (F) g 53 Ladsa3T ol planil 31 ol s ol SIS 5 jn (5515 5
L 5 Blomg Sz 035 e aoiladly y (JU oo Stcas g Sgokor ol DA ol
sbazel o6 (63,557 1 e (LT s oS 3503 o3l Ol 5 o ol () 52355 oo b labiloy Slen

Ll

1. Banerjee, Dolado and Mestre


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

VY oylois (golaidl clocaslow 5 b ing}y aolilas YIY

Joe 5L slagygesl s F Jgua

Test Statistics LM Version F-Version
A:Serial Correlation Y/AYVA( /YY) Y/V940 (+/10%)
B:Functional Form V/F Y /Y0) CAVAY (4/YAY)
C: Normality V/OAY+ (+/$5A)
D:Heteroscedasticity YAAVYECA$0)LF (Yv/) Y/EYWYE (/AY)
e gl sl

v.ab_ébub'-WL;,Q!WJQ&\JM;;M@;\L;WWO:{;&L;\& 349
.c,wu,ud.m,\(a)JJ,\?JJJ,\AMMJ\J«»@&;J;,,T@

s zuad’ Joo (e 5 Jol> s O Jguor

e ) to bl s e (g,)5le doests
dinR oy v (g
dinN — /¢ —\/A044 Slslias
diny — ¥ —/are Slslas
dinoIL Iy v/ 5.4 Slsliae
ecm(-1) TN AR Slsbine
R?= ./aA  F=yav/(./ )Ff DW =v/o¢
G s sl

LR e s s ples 3,91 » lebﬁ-c?mdddﬂ)-’ s o OLES (0) g Sledbl &7 ) ghailen

(A Dl 5 bl ) LNR oy 18 05 55 ylalime o jlaline o3 40 pmlas 55 okl Ll
Az o9 53 das s 0L &S ECM . gllat alaar .l 015l 5o (5L 0o 3o Jle o 57 oins 0L
S el O odiasOlis b 55 o oot Doty Jsls 40 gl (6 Soaoli 57 sl ok 1 oy
V) 5355 o din 5333,8 5Lyt yn Sdatih gy a0 g g sbn B ST o oo 055 i
o3 YY a5 o 534S das e 0L e ol .l lsbine (65T Llowd 5148 sl oo Cowsay

Sy C-:"-"J Saso)95 53 Tl G)Bm 55 Jolas r,\p


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

N gl oladdl jo cog0s g5l (2 bsy (1027 Sl

O0lgiig D151 § (S 5 domyis Y

548 03587 5 0T (mly Ao 51 28T 1y Sgs a0 ol UL euian sl SUL OLs e oS e
Gsuv»,_:‘csb);.;,_;pﬁ@w@uaéuwéuw 395050 ol dzen Jlo op 5 Sl
T sl Jo sl oS el T 48 il ) stiassly Sl b ge @\fT(.x;
i e o g3 atetie Ll 5 5 e sdiansl ab b 53 Sl 4 4 5 b A ases
T 6l Lol e a5 5y Y| S o el e sias sy Slsl Gl 1y o s
crl a5 Losls dal s 3 b sdias Ty (Jlo oo s s ple SISl i 1y (o ses
yo|ﬁ\JM|):@NﬁC)&AQ\ﬁ:§A.'ul:.»a.&.l.h:éb:ﬂ-\lb\d.&.»gﬁ)lg-):cyy
L 60l O 8 5355 doo 5 0 ice Ao Seslilon sla 5y oalizal L (1¥92-0Y41) (glaLe
sls ol adlae _L_wu@u.g;_;,?,p&ﬁa&,;}w,ﬁ,,,.(ARDL)u,;f‘_;uas,
t)J_:fb;,};ts,)_o,»t,'\@tdii;t,:f)ﬁ@m@ﬁmjj;u;st);u,;@uuémﬁuuf
L ol 4y ool 4zl (53 sl ylsline 5 (ite 31 o (S3lome jiite (oo 03,87 3,5 O o5
53 ol o Sfsline LUl puke dlis lawdl K55 31l o S 53 6311 )l o g0 S oS
3,03 S35 7 )lse 1 (S lsline 5 e 31 2 ladeT ) &8 Jlo 3 il o SULe (slaaT s
e ST s 55 e 6553 6 b o Bl 5 (s ol (5 sladeTys SRR e
Sl ol Jln by ol 53 5 doms oo Rl 80 it lag b el (612 1) (F93 2o Gl
Gloels s Lag b (1 gladeT s [2alS L olas 5o el oo olamst| b sl b (sl 2!
) 3 AT iy i (501 0 o o 4 T 1 (0 5 g oo ol n e 3 50ST JSa y J jes
s el o il 48T QT Sl i ks ol 35 o o308 i oo g
U;,_;u.‘,\_;;fwu,«tbdf:wﬁuoqu&@\p,gj;@vwéa&um,;&v
ool 3 DU 1l 53 (5 2aS dgas 5 il e Sl 1y 550 S 3,0 IS 53 50
;R,uuu&_i\);«S;,AQ;tgu;,L_;;,Qﬁg,ajbaub;urﬁ}:ﬁgf\aué\,ﬁ.w@
saban (8 T s 4 S gs 4 gy (Sl (28 Couda ol 05N ol o s 5 0T
3,8 513 NSl s 455 3550 (s


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

VF oylais golaidl clocaslow 5 b ing}y aoclilas YVF

&b
N Ol g ply ol 101 g clacSss holest ol 5 on s 4l IYAF) dyoa 0b93

ol Ol Ol 0L E s (58 (San 5 donms 3o MICTOfit 8™ (63,157 metees bzl \WAF) ool ¢ skl
M Ol el i e Sl o gae 5o 5Lasl(\TA) doorl ( owono S iz

hizdy Olos olallls aolidzs " n gos Sl 4 a5 2 UE Sy il (1Y) ol e g 36 (g ond
AV=V18 ao F o5l oF 093 ¢ lowd sl

Oljle pie Ciuta slasiS 55 S5 056 0saST" YY) (Loomodlgh S8 5 ool wS00
FF oled Vo o oolatl (glaCaslan 5 Lo ins s asllas " Sl ezeen | gdalsd 1 Dl ) Kan

MO aw
sl Ol by (Kin b Sladst daw o o Sl 5 (g3lassl Ko 15 (VWVA) (5 o (3Ll

i 5 (D T b ) S5 dam i (e ST 5 pagus 2l VM) ol S 3 S5 30
WJyl ol (Ca Sl yli!

(sl aolilozs " o gas Ol 4 5 e gghe 2o LU eSS o S ((VPAP) Lo siues (Sezmecshe
AT oo ) o)l OV Il ¢l o sl G pi 0S5 dlos

Alm, James & James Embaye (2010), "Explaining the Growth of Government Spaidin
South Africa", South African Journal of Economics, Economic SgaiétSouthAfrica,
Vol. 78, No. 2, PP. 152-169.

Amusa, H., Mabunda, R. & R. Mabugu (2008), "Fiscal lllusion at the Local Sphere: An
Empirical Test of the Flypaper Effect Using Soutlridgan Municipal Data",South
African Journal of Economi¢®/ol. 76, No. 3, PP. 443-465.

Babatunde M. A. (2011), "A bound Testing Analysis of Wagner's LemNigeria (1970-2008)
Applied Economigsvol. 43, No. 21, PP. 2843-2850.

Baumol W. J. (1967), "Macroeconomics of Unbalanced Growth: Rrmatomy of the
Urban Crises, The American Economic Revievol. 57, No. 3, PP. 415-426.

Bergstrom, T. & R. Goodman (1973). "Private Demand for Public GoodmaiThe
American Economic Reviewol. 63, PP. 280-296.

Borcherding, T. E. & R. T. Deacon (1972), "The Demand for the Services of Non-Federal
Governments"The American Economic Revieviol. 62, No. 5, PP. 891-901.
Borcherding, T. E. & D. Lee (2004),"The Growth of the Relative Size of Government”, In
C. K. Rowley and F. Schneider (eds), Encyclopedi®ublic Choice. Dordrecht, The
Netherlands: Kluwer Academic Publishers, PP. 278-27

Christopoulos, D. K. & E. G. Tsionas (2003), "Testing the Buchanan-Wagner hypothesis:
European Evidence from Panel Unit Root and Codiatien Tests"Public Choice Vol. 115,
No. 3-4, PP. 439-453.

Cruz, J. N. (2004), "Empirical Analysis of the Influence of ¥os and Politicians in the
Public Choice of Portuguese Municipalities Univdesl Portucalense", Rsa—European
Regional Science Association.

Diamond, Jack (1989), "A Note on the Public Choice Approach t@ t&rowth in
Government ExpenditurePublic Finance Reviewol. 17, No. 4, PP. 445-461.


http://qjerp.ir/article-1-896-fa.html

[ Downloaded from gjerp.ir on 2025-12-18 ]

N0 gl olatdl 0 ogac g0 (2 bgy (22 Sl

Dritsaki, C. & M. Dritsaki (2010), "Government Expenditure and National Income
Causality Tests for Twelve New Members of E.Hhe Romanian Economic Jourpal
Year XllI, No. 38, PP. 67-89.

Durevall, D. & M. Henrekson (2011), "The Futile Quest for a Grand Explanatbhong-Run
Government ExpenditureJournal of Public Economi¢d/ol. 95, PP. 708-722.

Gemmell, N., Morrissey, O. & A. Pinar (1999), "Fiscal lllusion and the Demand for
Government Expenditures in the UKEuropean Journal of Political Economyol. 15,
PP. 687-704

Hondroyiannis, G. & E. Papapetrou (2001), "An Investigation of the Public Deficits and
Government Spending Relationship: Evidence for &'&®ublic Choice Vol. 107, No. 2,
PP. 169-182.

Islam, Jamal Nazrul, Mohajan, Haradhan, Kumar & Moolio, Pahlaj (2011),"Medium
Voter Model Cannot Solve all the Problems of VotBygstem"Int. J. Eco. ResVol. 2,
No. 6, PP. 111-125

Koksal, E. (2008), "An Analysis of Public Expenditures Usitige Median Voter
Theorem for Turkey"lsletme Fakiltesi DergisMol. 9, No.1, PP. 211-225.

Mourao, P. R. (2010), "Debate: The Danger of Fiscal lllusioRliblic Money &anagement
Vol. 30, No. 5, PP. 267-268.

Niskanen, W. A. (1978), "Deficits, Government Spending and Inflativ¥ihat is the
Evidence?"Journal of Monetary Economic¥ol. 4, No. 4, PP. 591-602.

Oates, Wallace (1988),0n the Nature and Measurement of Fiscal lllusionSdrvey In
G. Brennan et al., eds., Taxation and Fiscal FéderaEssays in Honour of Russell
Mathews Sydney: Australian National University RBreRP. 65-82.

Oates, Wallace (1988),0n the Nature and Measurement of Fiscal lllusiarSurvey In
G. Brennan et al., eds., Taxation and Fiscal FdderaEssays in Honour of Russell
Mathews Sydney: Australian National University RBreRBP. 65-82.

Pinar, A. (1998), "Essays on Fiscal lllusion”, Thesis theyi2e of Doctor of Philosophy,
the University of Nottingham.

Ranjan, R. & A. K. Chintu (2013), "An Application of Wagner's Law in the iad Economy
(1970-1971, 2010-2011)Knowledge Horizons Economjégol. 5, No. 4, PP. 138-144.
Rodrik, D. (1998), "Why do More Open Economies have BiggevéBoments?" The
Journal of Political Economyol. 106, No. 5, PP. 997-1032.

Romer, T. & H. Rosenthal (1979);The Elusive Median VoterJournal of PublicEconomics
Vol. 12, PP. 143-170.

Sobhee, S. K. (2003), "E an Error Correction Model of the MedMater's Demand for
Public Goods in Mauritius'Cotamic Issuesvol. 8, Part 2.

Thamae, R. I. (2013),"The Growth of Government Spending in LesotH&¢pnomic an
Alysis & Policy Vol. 43, No. 3, PP. 339-352.

Tridimas, G. (1985), "Budget Deficits and the Growth of Pub$pending in South
Africa”, The South African Journal of Economie®l. 53, No. 4, PP. 393-401.


http://qjerp.ir/article-1-896-fa.html

[ 8T-2T-520z uo Jrdiefb wouy pepeojumoq ]


http://qjerp.ir/article-1-896-fa.html
http://www.tcpdf.org

