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1. Chen, Yang

2. Extended Linear Expenditure System (ELES)
3. Ruijsa, Zimmermann
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1. Aggregate Data
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1. Instrumental Marginal Price (IVP)
2. Instrument Difference Variable (IVD)


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.1.5
https://jemr.khu.ac.ir/article-1-402-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.1.5]

TP lawol 1T o,las (golaid] ¢jlu Juo Olidxr dolilas

axfllan 3550 0393 33 (w2 3350 S piio (Sle I S

YA

S b Ol S o3 g Sl tin [T Slgh ool el S g cicmor| ST pme |
(Shoukso) (81 il 42> 33) (Jus) (Juo) (o 52) (B) 580 ST | (ko yia) . Obius!
" ™ © ®) ") " m [

YY /YA A\rAnd —VPYY/AYY F [ OAV/V-A40V7 [ OVAD: O YYOA Y/§ Yo¥yeafon AZS S REATH]
YAY/O VYV /0% =VYZIY/VAPVAF|OAY/FFFY VAAY| YVASAF/A YVYAAVY VOYYAAY AZG g;ﬁ Q\qqlgfﬂ
Yea/vy LV/N4 —\VOF/FAAYYD| FRA/FYYEFPV [ \VFVFP VoY \FZ/A OFVAYF. ARD Jﬁé}‘
A\aZAl ARZAZ VO /FVVOOV| PVO/YYAFYFF | AYPF. ¥ YYVAF /Y YYAYYY oo ESF Olgae!
FAV/YE VO/AF —10Y+/FY 44y 7a0/YY MANY/Z YYOVAZ/A YEVFAY EIL fM-.‘.'

YYA/ ¥ YF/A —) CVV/AVY B0 VYYV/EPVAYY [ YR 4/A OYFOAA/A FAVIFY. e BOS by
YOV YAOA YVF/YYFAZO | FAFO/AVOADY | \PFF.44/7 V\OFOZOY VFOAAFAA: « TEH ol
YFY/NF Vo /OF —WWAY/VERVYD| FAY/AVEYZEY | \YVAANA FYAYYV/A FYFVFFL o CHA | @i g Jl:uulqg
Y\V/5F VO/VF —VALY/AQDFAY| £+ \/VFOFAFF [ DAYOYF/A YYFOP07/% VAYPYVY. . KHR >3] OL“P
\FA\/OA \ZIVY —1AFA/AA QY[ YOO/ VONAALY [ VOVAV/F YAQVYP/F YOVYYZ. o KHJ @ ol >
Yea/# \Y/OA =VA0V/FYPO#| YOF/YY\FFADP | AFYY/A Yvagyy YY4A+ A KHS Shd ol >
\Vo/# \iZAtd OYY/OVVA VD | YYYA/YVAAAY [ FoFAVE/F 14+ 4FFO/Y YAAFFAF« KHO Ql.:.djjé
Yva/oy VXY —VOVF/YOVOYF| ZAV/FAYVESVA [ \YAADP/F ofagoyY OOVVAY ++ ZAN ok
FNNVOA A\IYAS =VOFV/)  YAYF| FOA/DYAZAN | \YVEYO/F Fro. 08 OYVAY . e SEM Obows

VA/F AA —\YVE/OVYFAY| AFY /1 SVFAFA [ 14740 \ +AVAQS/Y VEYYaF SIS Ol gl § Ol
YAQ/F A\VYAY4 —VEFA/YYANYY| OOV/F+ YADAA | YAVIVA/# V\Vagv/7 VFAFY A FAR o
YAV/OF VF/FA =VOVYA/AYZZON| PAD/AVFYF A | \PFADA/A YAOAYY/A VeZAQY GHA 9P
\\adind YAOA —VOAQ/FEVEOA[ ZAZ/AVIYYYY | Y 0450 A4YA /¥ Ar¥448. . GHO o
Y70/AA VE/YY —VFY /e PVEOR| VAL/OVYTYY ANARY YV # AV YYFe KOR Obwd 5
\F/IAS \7/FF —\OVZ/VOFAYV| FANAAZADFD | YA DY+ /Y \OFAYDY/# \OOYVYZ e KER by
YVY/e Y VO/FY —\F§/\F44Y Ya4/fA YVYFav/# YYAVOD /Y AYAVNOY e KEM olilo 5
Vof/Ys YF/A —\VFA/OYOV: 2| FOV/\\OYADA £AA0N YOYPFY/A Y04 e KHO | w341 9 4 gles”
8 0/VF AVVARS —\#YO/PF 44 ove \EAVYO/Y VA#44Y/A FAA Yo GOL Obls”
\FeY/AY \Z/INF —VYVY/YAV0OY| AVF/FFAFYAA [ YAAVY/F V\YZAYSE/F VeAZ GIL O
F70/0 \V/IYE —)+40/VF44Y ARRRYZYN YYAYVY/F Y AVAAV/Y VAVVAY oo e LOR Ol
NAATEYN YA/ Y —YYVO/AVVEA [ AYA/VPFONYY [ FYYAY4/Y Y aAAVY /8 YVVYOVe e MAZ RIPEtIN

Y\ /AP VF/YF VY'YV /00O | AAF/AOFF O [ Y QYF/Y AYAVNZ/A AAABAY + e MAR éf)o
\Fo/ F YV/'A —VAF/FPVAVEY[ YV V/YVAANE [ AYOFON FO7\PY/7 VFFAaA. - HOR O 0
Yor/YFe VYA =VVYY/APVOCF| \CAY/VVYFFAA | Yoo 8 A/7 Vo £f/% 4 YADF + HAM Oloed

F7/ A ARVAS —\FFA/YOFYYO| OYF/FAZFEFY [ YOOYVA/Y VA OY/§ VAALZAL - YAZ 539

33 8 ol ie (V) 5(9)sGudoes Slaanwloes (0) 5 (F) ¢ 528 NSl 5 T ke OS5 al r)\i' () 5 (V) 15T

Sl a5 5088 OT 6l e 5 Joli e el g0 Cond ol Cd 1 A5 e Wil S eslial 3y 5e Guios

Lsdig S


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.1.5
https://jemr.khu.ac.ir/article-1-402-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.1.5]

¥4 w5 Slas ol o ol o e i8] Sl o AT b i)

Sl cwd N0
b S s oL Gl on Jise (OT 8w gl oo it slasl glaa L
by 4 o lp ol G S8 6K alelp 5d e plel ob) LAl §osee OBty
' Al slk foomme Silatit 5h 0 oslinal ol au5a IS Cad opd ) anin elo]
(F) daly 80 P=MC 1 ) " slemrl ol wujn b Cwd g ," opde dal) 4 g

)

Sl aypp wi=C">0 5 C'>0 Llsb- C(Q) « T &S 5 sy T o Q0T j3 68
e 5 S OT 51l g ol OlaS GV OT gl OF glole olg cws A
(Garcia & Reynaud, 2004). Cul Coie O (gl Caad 03415
b Cad opl oayls 13 0T 5 0diS (o pme &5 Sl Sk op 5T Cad e olg S i ol 5o
Oljae 45 5 cplay il odld dnnloms (Cilies sdlo 05,0 yl59) 5,0 Sojl5s (sladd x5 5 eslanal
Sol58) (EMI s DT sl x5 Gl sk Sl ST 55 Ol a 53 ole a3 S e 5 e
Sl opdo 8 55 olg Cud S5k 0T 53 edbiaabus Cad (58 515 Okl 0T 4 5
s S0k (dzdls s a5 53 (3 me (81 pdiz 45T Gkl 5 Laesls (3LeOlSS
o ol S (65l i (51 b 438 i 53 g Cond Ol ey 1 a7 (801 i )3 0l
Sladst 5 LYE gl Lo la" "est g b 558 5 G, 0 T (S gatla 31 AYAF wl
(G o LGS fs Sl lalad 4 ol lacad 5 A eslimal (VWAY=Yee ) " 5

(ks gladls

1. Aggregate Net Surplus


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.1.5
https://jemr.khu.ac.ir/article-1-402-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.1.5]

VP ool 1V 0)los (colatdl (il Juto liion dolilas £

Logio Cwud L Y.0Y
1255 gn dralen (B) dlaly b Lo e (4 50) Cnd ey B3 L,

,_clo) o
0

(Ruijs,2009) .ol b an ST 03 @ 5 ST wja w6 C(Q) 0T 3 o
g:’}j; uTv:ofuwb}quj& ASL“JLN ‘5%&..)TJAT)} O‘}:ﬂ cbﬂ@:ﬁww 6‘}3
355 315 Lo sin Cad 6 S 55 o Lol 080T la e Ceod OT ol b o UL
TS’ Gl Gl b 5 Sl ol 380 3,8 5 55 OLSS (O e sk ol 1z
Jls Sl b s o (655 e KL Sl eds A5 IYAY b Jl L Ml g e 5 58 5 G

R

ol ko F.0.¥
23D 053 0S5 iz (3 g 50 S D e iy (23 OIS a5 JSlE
OB S 5 48 ol (gl o Ol ¢ Judlis ka8l 3 (RUjS, 2009) ool g lgicnd 58 5
Ml OT ST e sy 10T b 5 b o 393 O Gl ad 53— i O3 pe b -

55 op deloe 53y g0 4 i Cpl LI OT

k-1 k=1
D=RxQ-| PO, +R| 0-> 0, @)
el J=
QT BE) 4§
Lg_'JT 6\«4'\3 J{ ZQ

¢l Sk os ole cas P
Kk (Sb s ole s Pk
il g o] Sk ol 520 Q)

13 513 0T 530S o ez &S Sl S sk ojleis e ke


https://dor.isc.ac/dor/20.1001.1.22286454.1392.3.12.1.5
https://jemr.khu.ac.ir/article-1-402-en.html

[ Downloaded from jemr.khu.ac.ir on 2026-06-24 ]

[ DOR: 20.1001.1.22286454.1392.3.12.1.5]

A w5 Slas ol o ol o e i8] Sl o AT b i)

PRI NP J A R W T PR VARRSS-¥ = B g PP RN C IV S PR WK o PN SN NP
S o oSaia |y et DU K ol it (il 2alS Sl gl e sl S

QT 45')«) J).m L0

yTﬁgud‘ﬂg}jﬁﬁg‘sﬁ&_ﬁTﬁxMWJ{L&T)J:U&T)TQQLM;.}J@O‘}:#MQ

I e

g b Y

2979 9y 9 Bosla )Y

5 Lol cla,y 5287 cla )l gl Asle — Calies cblie 518 £8 ) 50 Slalin Gdls (g b6 (slaosls
3Lar (gl 4 sas (b T (Gla ) cbaosls ol dstle .l Laeitie Sloj (glaoyss 35— 0Tk
bw),.>,}»@¢ygﬁ,@,;|wbo\;wu&)&uL;ue;l;‘d,)al;t.up&uwwﬂg
O sl sladle s LU (b laesls L;}:f)&;. ‘_,Z,:“f .5;6« 05 0l dsb s
&l sdels b (g0 (G o) 31 5 03557 @l 1y a0kl s 55 (63latl (gl el )
sl 03541 g"“‘;’ a3l Oladss rb,_:\

2 3 D IYAV B AYAY Sbj 095 sl (548 Okl Y4 Bl el e Glaosls ol (ganlllan
BEREY-R o;l.é:.«\‘ojl}:.e (2 b glaosls ’;QL}) Sl ol 3 yme 6La}§3| :)}Tﬂg.g_q-.:xf@
S8l s S (olin 51 S sy ol 05V LT S 357 05057 il Cdni 5k (Lol
S 555 83031 b ¢ umms 5,8 515 03litul 3y 50 il oy gt Waesls b aS ol L g 3sd 3,87,
355 bt ot oSy Sl 53T bgs 53 Sy pon 5 350 55T e eSS ) poay SUILT
i 53 m SN 03y 4 bgs Sl 53 sl 15 e w1y Gl b 53 Sl 51 eSplaS” &S
UAALAF‘WB oyl @ 4 5l canls! s ..UJ:?G:‘J\JS oslaznl 540 dslae U)Tﬁjgrab_gg;jé}

[(Baltagi, 2005)tzs”_ssbas Sl 51 L b Sl 5O goray ok 45 S i 3 Sl 314 358 e

1. Balanced Panel
2. One Way

3. Two Way
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5. Fixed Effects
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Method: Panel Least Squares

Date: 12/24/12 Time: 12:24
Sample: 1383 1387
Periods included: 5
Cross-sections included: 29

Total panel (balanced) observations: 145
White diagonal standard errors & covariance (d.f. corrected)

Variable Coefficient Std. Error t-Statistic Prob.
AP -0.042489 0.002499 -16.99994 0
T 6.244803 1.022743 6.105937 0
Y 0.005158 0.001205 4.280498 0
R 0.016353 0.004183 3.909349 0.0002
C 220.0811 19.1217 11.5095 0
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.99358 Mean dependent var 102.0087
Adjusted R-squared 0.991746 S.D. dependent var 85.21406
S.E. of regression 7.74179 Akaike info criterion 7.12808
Sum squared resid 6712.754 Schwarz criterion 7.805544
Log likelihood -483.7858 Hannan-Quinn criter. 7.403357
F-statistic 541.6956 Durbin-Watson stat 2.021725
Prob(F-statistic) 0

J':,a,;;o\,.wl:uzc;a
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Dependent Variable: Q

Method: Panel Two-Stage Least Squares
Date: 12/25/12 Time: 17:46
Sample (adjusted): 1384 1387

Periods included: 4

Cross-sections included: 29

Total panel (balanced) observations: 116

Instrument specification: BIL MP Q C
Constant added to instrument list

Variable Coefficient Std. Error t-Statistic Prob.
MP -0.010723 0.004656 -2.302988 0.0238
DP 0.037158 0.002628 14.13752 0

T 4.284682 1.010158 4.241596 0.0001
Y 0.000418 3.47E-06 5.99988 0
R 0.022324 0.008295 2.691218 0.0086
C 149.9105 20.06187 7.472408 0

Effects Specification

Cross-section fixed (dummy variables)

Period fixed (dummy variables)

R-squared
Adjusted R-squared

S.E. of regression
F-statistic

Prob(F-statistic)
Instrument rank

0.996007
0.994401

7.093077
683.6563

0
37

Mean dependent var
S.D. dependent var

Sum squared resid
Durbin-Watson stat

Second-Stage SSR

105.3195
94.78953

4125.563
1.946457

3742.011
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