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4- Autoregressive Distributed Lag

2- Structural vector autoregressive

3- Directed acyclic graph


http://dx.doi.org/10.52547/jea.7.14.116
https://dor.isc.ac/dor/20.1001.1.25383426.1399.7.14.12.0
https://jea.sanru.ac.ir/article-1-240-fa.html

[ Downloaded from jea.sanru.ac.ir on 2026-04-22 ]

[ DOR: 20.1001.1.25383426.1399.7.14.12.0 ]

[ DOI: 10.52547/jea.7.14.116 ]

WA dj)gu.f yisy 5o sl Gy p Clgd ol O% slaculw ey

Gkl g8 B e sl isu g ety Ol
o] Casddy Bl 5 ooliasl anlllas

)5S de (slb o iy g deolisS S pwyp (gly
baidy b edgides emssS)) ARDL cils,
N abgye culps (o35 a9 (F) 2 odlitul ((jy
ol 2 (0) w35 el ()8 p 8 4 25 soN]
Jaxle & ]oy)n Ls.JLO) LngLg)“" Lngo.)l.) lJ.ul u»ﬂsa))
Al eaess Job S0 g aduy 905l 5l ooliel b gudos
o)l (slopadls (ploly dig sy (o dd (o)
GdeolisS ctodily (s oSl ] 5l o )3 astiie ol
sosls o cas 008 35l Clad sl e s
s edlaol EViEWS9 l58ls 5 5l 50 sudss

Dgdiee (pyp Sloj Sy e K )3y & ol
S5 B by oyl e olblsyl 4 cul a3Y
ol ¥slas )51 398 c 7 o jen SVols s (5551
i |y ol M| sl 5 La),;w braidy ol o3I
C> ¢‘_ng> O )2 ...\).allga lgy OLo}o.m SYoleo
b tagh 5l (olonn 5> dajie Q.*.%Aﬁ‘—““l% daly (ooyy
SS9 Gy ol & 4y Opedlep S5
(VECM) " (s)byp slbad monai o ¢ (VAR) ")l p
3,500y o3l sl imet o Jb cpl b (F) 245 0 o0litu]
woif sledidy b g by pU Lo
el ooladl slacuwlas cou s &l (ARDL)
G886 &S cwl ol gl S (b oy Js
IRV 4?]9& K F BB sl sl ’l; T Lfl'“)***-"
s Gepel X lide (51 a8 conl (o Kby 5,86 @l
L9 0 45|)1 d)ﬁb u‘ﬁ‘ N dl)g &S u.»LKbJAA
N & diun - (njy g4y b sl 4 By
b qeogags gy oy ool sln by on v

(18) aiboo ) dlayly b Jao IS S
14 q

Yi=u+ZYjYi—j+Zﬂin—j+Ui
j=1 i=0

Cooly Cuow jd b0 dasde oS wigSled

e (ioped g Aidie (slaaiby L dinly pite (gnw)S)
G 5 P) 2, 925 glite cloaddy b e (sloyio b
G 3 & (Jyge 3 (Bl Jlo Slopite saidy
Wl adly cilizee e pike cpdiz (gme)S) Cwil
ARDL Jao (5,5 ;5 byt jl plaS” pa (gaddy 5o
&y s |y ARDL (5ol (F) 33,5 o blod s ity
(1(D) S asye 5l aslsl 35 9 (10)) bims) (sl pusie
9 B yiie (Sturod & bgypo OMSULe b9y cpl 3 84
dised lp g 25 (g 3 1) T 5l (B Bl 5
Sl gl gy ol odes Cuje gl cuslie Soo8
o Wlg o wsasily (S culpd 3yl 5 0dMe &S

g 4 gy (o OljyeliS Abun clld 4 a2 dY
(VV) 8 4B ld pliwg) Hluly sanwss oz

o Sl ysie (Gpdpyl 4 dg boggeme
e O Sl sy o iy odlasdl (M oo yuaie
Jlie 3 (g5yslaS wiy bis Cax d sl
A8l S50 g e Ll s S5 o

Sl elol 5 Al plyear 655l 0ol
Pl e G (plwgy (Ply ol (S8
6yskiS (YY) o)b labisyy (sdrwg g (slddlaie slaidl
9 Cuplo ot SLSE ol Jlidas 435 ] ol
Olojen d2g (V) 8L 423l (gl (Slapiase Canb
Cotel Gialdl el Gisy cpl sdmng g (55y9liS Lisu &
9 liwgy JUl Gdaug g p3ye Culine dgue (2
5 olatdl ganwgi slisl) 3 (V) 3580 5)S 20l
Slojy camnl I (55ysliS Jisu (oliwg) JUdl (gamugs
wlaidl Juw slacuwluw lal gyl 5 cul Hlayes y
sl 5l i odlitel 5 s slabl L Siales gl
S Olysar NS slaill slapiie 4 drg 5 d900n
Ol > doly men 3l (gy9p0 «dgd (gl oo
odlazBl M ola pusio oo slaComd U od xw aslllas
DS 58 sa 250 S5pgliS i > Jlidl ganesi

S 3l bl (boasil sy L
bliogy )3 (glop) GGl Gamg car 425 B
b lojeed (dnwgi g (it Ol Lol Conl 485 )50
P e pon & Lol aBl ioldl gide Ce g
iy Jelge g 2lal & do g ©jgps (Qliwg) (Gdmwy
@ Gl oY alid oz 30l crenl Gl Sl Gl
oo e g aliag) )3 Wy Jelge g 2ladl b
P EhgliS S 235 Gjgo s a2y ol ) S 3L
W s slp Jad slacus 8 ol Llsd I oyl slasd]
5 Ay b g Cames 2l lge el e oalsh
o Sy plgisa Nlge (ol Jldl gdmy
GRoR cnl dsly ren 53 35 )18 4268 3)90 S il
il Gaolily 5 GaoolisS Gl Sl wypy Baa
(598 i JUndl gaswgs ey (golaBl (S

; W9, 9 3190
N it sl U lojen wyp ddllae (pl

Y Y .. . e . .
Jo o> (ER) )l 25 (P) \P\gs* tp Joli (oolaidl

o Juudl ey n (G) dp gl 5 (M)

Sloj 50y99) Al YO (Sloj g0)95 S )3 (UR) (sis
(26,5 5 adllas 3,50 (VFV--30

35 e Sl g ylol oL 15 250 (gl (slaols

4 bgrye SleMbl 5 1 (55155 ol oMl 5ysp02

1- Inflation 2- Exchange rates

9- Vector autoregression

3- Money supply
6- System of simultaneous equations 7- Dynamic simultaneous equation system
10- Vector error correction model

4- Government spending 5- Error correction model
8- Johansen test
11- Distributed Lag
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Table 1. Results of unit root test of variables
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Table 3. Optimal interrupt pattern of variables
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Table 4. Results of estimation of short-run coefficients of ARDL (1, 1, 1, 0, 1) model
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Table 5. Results of estimation of long-run coefficients of ARDL model
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Table 6. Results of error correction model estimation
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Abstract

Agricultural sector is one of the most important sectors of the country regarding both
economic and employment development. This sector which is influenced by macroeconomic
variables and policies interacts with other sectors importantly. In this regard, this study was
conducted to investigate the short-term and long-term effects of government macroeconomic
policies on the development of employment in the agricultural sector. Macroeconomic variables
including inflation rate, exchange rate, money supply, and government expenditures were
studied in the period between 1991 and 2016. Furthermore, ARDL (Autoregressive Distributed
Lag) was used to investigate the short-term and long-term effects of these variables. Findings
revealed that in the short-term, exchange rates and liquidity had positive effects on employment
in the agricultural sector, while the effects of government spending and inflation rate were
negative. The situation of the long-term effects was the same as the short term effects. But the
difference was that the elasticities were greater, and this is logical, because economic policies,
especially monetary policies, have higher external delays. In other words, its effects on the
economic variables will be revealed with a time interval and in a period of several years.
Therefore, according to the results of the present study, the government policies to increase
employment in the agricultural sector should include controlling inflation, managing exchange
rates, increasing liquidity and expanding monetary policy and liquidity guidance for investment
in the agricultural sector as well as applying expansionary fiscal policies in the form of
government investment in the infrastructure affairs, agricultural production, and supportive
policies.
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http://dx.doi.org/10.52547/jea.7.14.116
https://dor.isc.ac/dor/20.1001.1.25383426.1399.7.14.12.0
https://jea.sanru.ac.ir/article-1-240-fa.html
http://www.tcpdf.org

