[ Downloaded from jemr.khu.ac.ir on 2026-06-28 ]

[ DOR: 20.1001.1.22286454.1396.8.30.3.4 ]

[ DOI: 10.29252/jemr.8.30.171 ]

39 b )5 Lol b s g g owd S S 0 59T 3
Of 2 bl O3 wd g il i g0

'ord Sl o
AU+ A/TA 5 b s gl 0N[4 edbys &G

o
Lo gaine 5 5550 Obslize o Jodes 51 (S 0T lagibu ) 5 Conio o
@j@w&gﬁj,s@:%\f&uwcuwmﬁa\ﬁ),a\;uup@ﬁ»;@
S G doe Sl oslizal b (o) 55 ST (gl oSS & Ol p) gl 1318
ol Sl 6 e 355 0 gl WWPIYAY oS (5op53 (sl (sl
5 CIlas O geods s cpl Jd 51 ey a5 Sl Wg,y Godaline B o s i (sl yls
b 35T gl Sl sy b Sl oIS b bn, S 6,8 e b
g b5 o210 s Ll sl (iadda 0 56 VWAL b sl 51Kl s & oo
3y o Sl adls (oolal sl i 655 sl sy 6ol Hlew A &S S
Ly g5l K Coale Yol o ol OT 51 S aalllan ol ol 3,8 o 513 25!
SLoE wb & ar 5 L poman S 0 IS o b 2 Ssgot BB 5 ol Jlgen
2> bl S W5 ) s b Lol aed ST s 55T
2 bS8 G5 S 5 VA 5 Ll e Sdatih 5 Sdeols S

s aed (bl (Sl EEST (iman ABL o /YA Sodadily 53 50/ Soikaols S

Email: zohrehshirani@gmail.com (et 0k ) OBLas Aoy oDl 15T o&ils b skl .\


http://dx.doi.org/10.29252/jemr.8.30.171
https://dor.isc.ac/dor/20.1001.1.22286454.1396.8.30.3.4
https://jemr.khu.ac.ir/article-1-1377-fa.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-28 ]

[ DOR: 20.1001.1.22286454.1396.8.30.3.4 ]

[ DOI: 10.29252/jemr.8.30.171 ]

A8 lias Yo oyl (golazdl gjludoe liios aslilas [ VY-

oS VG 5 il VI 58 s s oo OLES oty 5 Ssaoli S 53 5
BERTYHELH oa;m.u OB sl 1 1 byl J.,a\:— @L’J AL Lﬁrb)‘f Sl

SL S Jhe bl OB g sle (551 glols 1Sl slaoily
S slad Jue (651 Glol saws gy syl
€22 (L60 ¢ Q21:JEL (suis dad


http://dx.doi.org/10.29252/jemr.8.30.171
https://dor.isc.ac/dor/20.1001.1.22286454.1396.8.30.3.4
https://jemr.khu.ac.ir/article-1-1377-fa.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-28 ]

[ DOR: 20.1001.1.22286454.1396.8.30.3.4 ]

[ DOI: 10.29252/jemr.8.30.171 ]

wy O wglieo Jidn ) 50 b Lol al sudyi 9 ed slaiis o)sT)g

doio .Y
551 it 5 bl oo ) 5587 (3Ll Dl b g o S 3 (SS 3L 23 3l 65!
sl @ Glols b slasl 5 galasl ol (slaas sazmn 5 51 (S Ol e
EN i b cmlite b ol 45T U o Oloul 3L cpl el 3l sdge 1y bt
ol 03 358 akilesle O S s e 5l 53 i se slas sSTB ok 5 551 Lo
Gl gl Joa mio LT oo Szt b Llos 5 4 25 51 &8 (6551 slols claw
o pmin (5551 R8ly Lol 3l eayls 5gm g oS pwlial g3 & 9 Je bl
336 a5 dlaz 3 LVs 4 Ol il ol cap § &y oo Soldllan bl .5 55 o0
5 elel g e DI S 2y 065 08 S as e 5 08 LS L Sl
STy MY mable 5 eS8 es ) Sl aBls e golasl oy b
S GLols Jeol (GodiS Culia 55 Cud 5 T3 ¢85 51 Lols 4 b gy o Slalllas
ST 55 5 sod G AT o 5 LY sone b o dliS' Lyl ol 4 Lol ey & iz
el boaSculin gluls b o5 Lol s S a5 (s 58 oo oo
Clols ol Ko S Ko Julse olalis aSb s (T3 5 ad) (65,0 slolis
Q,L\gf.l.'ohé).Ml{@}é«“)d&iouLliT)deQ)Mbc.éjbugjbsjj\
S L T Ol oo e a0 ST dizad (6551 LB (Goulis oaline (gl 5! ul 5o
‘ﬁ-“s‘ﬁL&Tw@w‘gjbca‘ﬁc}w.ﬁ‘ﬁOw&w@w}w‘j‘-;)b""‘sh
Cb i 1 e gdle oS ol ol Ol 1l clialy ) 55 ol (655 8 Sl o355
(L 5 Cnd (el 5 ) a5 5 (s5ladl sla e 5 (550 2TL8 L) 8
ot oS Ll s s 55 (salal sl 5 (s3lal b felse ) (6 03 e Jolse
Tl (s &8 byl S0 1335 Blodd (6550 sLols w3 Jolge ol
U5 or 8T ome (@l pute 5 dLilS fme Sloj Lsy slols O3 b )3 555

Sl gesle sy &K &S Ll mBly b cpl s 6355 et 53 8 S A et

1. Laitner, DeCanio, Coomey and Sanstand


http://dx.doi.org/10.29252/jemr.8.30.171
https://dor.isc.ac/dor/20.1001.1.22286454.1396.8.30.3.4
https://jemr.khu.ac.ir/article-1-1377-fa.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-28 ]

[ DOR: 20.1001.1.22286454.1396.8.30.3.4 ]

[ DOI: 10.29252/jemr.8.30.171 ]

A8 Glias Yo o)l (golazdl gjludoe lavios aslilas (1 AV

Loy 5 gl oil) Culs sl aed lakisy ol §seme Sbul 1y s e
Bl 5 o g5 & opl &S wsl st b ol Sew (655 Gl s Ly, (Y0 YD)
556,50 edalie LB s sla fule 1 wlSKal ls oS 5 5k I w8l
3557 5 3 bl ol LK Sl (6 ) loalIB s Lt ol o Sae 8™ i,
olasl e Jalge el s 5 s dilan (o3lasl fulge o 6550 SLolE 2ens Ly
SU3 S e (31l sl (61 100 s 56 &gl At outalie 5 oS (6 Ko
GO ses sy 4 S As &1, T(144Y514A4) (g5)la w5 T(STSM) (g kL
S x5 0l Jsb 5 s sl Balas sls s o3l F(UEDT) (5 !
s b8 oS U 5 la iS55 AV an3 sladle (25 Ol £ 585 5 s
st g Olgoy b6 Sl eslinal ciboysls adlate glaj iS5 I T i)
I 03 s 53 5V al3le 8 3551 s g s S el e 4y 02
Rl a3 Uy 528 (655 el s eS8 i 35 g0 s el by ol 4L
oSl (g1l 35 0l nl 3 (a3 SO 4 b gy o Emlio b 13l (5 51 Lol
Ol 33 Olgr ek SE 155 51 o3 10 Nl 15 L(OFAF ¢ able) ol (slo3s s
Ui S b Coan lags s 13 e 4y 3 Ol Bled ) 51 s sl 5 s
et ol b S s sloen 5T 3 Je Ko (5,50 b Sl 01l 5551
OT Gla i 25 5 S i (k58 OLslize o fodkes 51 (S Sul & 4 57 L
Sl o3l ol 35 4 1) ki€ (5 mn 1 YO pd> S i) didb o
S5 SLols oS b ytde o 5l e 51 LSS O sieay Jide ol 10 OYA (6531 4ali3l )
LBl L ) 5 dnw 5 (ot i (S 5 O gy S o 5 ol o 5 3550 5513 (63U
G b 5 5 Crs b )5 b5 Gl Hlust b s ol ol .5 gd ood imes

J‘)b .C_,.w‘)‘a)}ﬁ-ﬁ 6‘0}{) W‘)‘MJ‘)) szwat' LS‘]’LSJ,’,)ML’;’}L)T

1. Hunt, Judge and Ninomiya

2. Structure Time Series Model (STSM)

3. Harvey

4. Underlying energy demand trend (UEDT)
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2. Harvey, Henry, Peters and Wren-Lewis
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Abstract

In this study, we estimate the demand for natural gas in the subsection
manufacture of basic metals of Iran using structural time series model (STSM)
over the period of time 1981-2013. Such model contains unobservable
elements which have been transported to state space model with the use of
kalman filter and is estimated by implementing maximum likelihood
approach. Also, because the Targeting of Subsidies Plan was approved by the
Iranian parliament at the end of 2010, so we evaluate the role of this plan on
energy demand of industrial subsectors. Finding of the research is that, first of
all the nature of the trend is smooth one. Secondly, it is changing on a
nonlinear basis. The estimated demand function shows that price elasticity for
natural gas in the long and short run, correspondingly, are (-0.30) and (-0.79)
and production elasticities of natural gas in the short and long run,
correspondingly, are (0.17) and (0.38). Furthermore, Cross elasticity for
electricity and gasoline in the long and short run, correspondingly, are
substitute and complementary goods. In addition, the result of evaluating
effect of the Targeting of Subsidies Plan show that estimated natural gas
demand functions can explain the impact of this policy.

Keywords: Demand for Energy, Manufacture of Basic Metals Industries,
Industrial sector, Structural Time Series Model, Underling Energy Demand
Trend, State Space Model.
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